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Ph.D., Economics, Université de Montréal, 1994
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Employment:

Full Professor, Université du Québec à Montréal, June 2004-present
Associate professor, Université du Québec à Montréal, June 1999-May 2004
Assistant professor, Université du Québec à Montréal, June 1996-May 1999
Economist, Finances, Canada, 1995-1996
Economist, Bank of Canada, 1994-1995

Research Affiliations:

Co-chair, Chaire en Macroéconomie et Prévisions ESG-UQAM
Associate Fellow, CIREQ (Centre interuniversitaire de recherche en économie
quantitative).

Editorial Positions:

Co-editor of a special issue of the Journal of Econometrics on high-frequency
estimation, forthcoming in 2026.
Editorial Advisor, Canadian Journal of Economics, 2005-2008.
Editorial Advisor, L’Actualité Économique, 2015-2017
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Articles Published:

“Power of unit root tests against nonlinear and noncausal alternatives, with an
application to the Brent crude oil price”, (with Frédérique Bec, Heino Bohn
Nielsen and Sarra Säıdi), Studies in Nonlinear Dynamics & Econometrics,
29 (1), (2025), 1–18.

“Structural VAR Models in the Frequency Domain”, (with Florian Pelgrin),
Journal of Econometrics, 236, Issue 1, (2023), article 105466.

“Identification of Structural Vector Autoregressions Through Higher Uncondi-
tional Moments”, Journal of Econometrics, 225, Issue 1, (2021), 27–46.

“When is Nonfundamentalness in VARs a Real Problem?” (with Paul Beaudry,
Patrick Fève and Franck Portier), Review of Economic Dynamics, 30, (2019)
221-243.

“Sentiments in SVARs”, (with Patrick Fève), The Economic Journal, 129, (2019),
877-896.

“Structural Change Tests for GEL Criteria”, (with Jean-François Lamarche),
Econometric Reviews, 37, (2018), 1000-1032.

“Using implied probabilities to improve estimation with unconditional moment
restrictions for weakly dependent data”, (with Florian Pelgrin), Econometric
Reviews, 35, (2016), 344–372.

“Anticipations, bruits et sentiments,” L’Actualité Économique: revue d’analyse
économique, 92, (2016), 621–648.

“Disaggregation Methods Based on MIDAS Regression”, (with Alain Maurin),
Economic Modelling, 50, (2015), 123-172.

“Understanding the Effect of Technology Shocks in SVARs with Long-Run Re-
strictions”, (with Jérémy Chaudourne and Patrick Fève), Journal of Eco-
nomic Dynamics and Control, 41, (2014), 154-172.

“Robust Adaptive Rate-Optimal Testing for the White Noise Hypothesis”, (with
E. Guerre and S. Lazarova.), Journal of Econometrics, 176, (2013), 134–145.

“Structural Change Tests Based on Implied Probabilities for GEL Criteria”,
(with Jean-François Lamarche), Econometric Theory, 28, (2012), 1186–1228.

“Endogenous Business-Cycle Propagation and the Persistence Problem: The role
of Labor-Market Frictions.” (with S. Ambler and L. Phaneuf), Journal of
Economic Dynamics and Control, 36, (2012), 47–62.
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“Identification of Technology Shocks in Structural VARs”, (with P. Fève), The
Economic Journal, 120, (2010), 1284–1318.

“The Response of Hours to a Technology Shock: a Two-Step Structural VAR Ap-
proach”, (with P. Fève), Journal of Money, Credit and Banking, 41, (2009),
987–1013.

“Adaptive Consistent Unit Root Tests Based on Autoregressive Threshold Model,”
(with F. Bec and E. Guerre), Journal of Econometrics, 142, (2008), 94-133.

“Indirect Inference and Calibration of Dynamic Stochastic General Equilibrium
Models,” (with R. Dridi and E. Renault), Journal of Econometrics, 136,
(2007), 397–430.

“A Data-Driven Nonparametric Specification Test for Dynamic Regression Mod-
els,” (with E. Guerre), Econometric Theory, 22, (2006), 543–586.

“Do Hodrick-Prescott and Baxter-King Filters Provide a Good Approximation
of Business Cycles?” (with P. St-Amant), Annales d’Économie et de Statis-
tique, 77 (2005), 133–156.

“Les neuf vies de la courbe de Phillips américaine: réincarnations ou résilience,”
(with Y. Fauvel et A. Paquet), L’actualité économique, 81, (2005), Decem-
ber.

“Testing for Structural Change in the Presence of Auxiliary Models,” (with E.
Ghysels), Econometric Theory, 20 (2004), 1168–1202.

“Optimal Predictive Tests,” Econometric Reviews, 22 (2003), 379–410.

“Structural Change Tests for Simulated Method of Moments”, (with E. Ghysels),
Journal of Econometrics, 115 (2003), 91–123.

“Indirect Inference, Nuisance Parameter and Threshold Moving Average Mod-
els”, (with O. Scaillet), Journal of Business and Economic Statistics, 21
(2003), 122-132.

“The New Phillips Curve in Canada,” (with R. Luger et Z. Zhu) in Price Ad-
justment and Monetary Policy, (2002), Bank of Canada.

“A Comparison of Alternative Methodologies for Estimating Potential Output
and the Output Gap,” (with C. Dupasquier and P. St-Amant), Journal of
Macroeconomics, 21 (1999), 577-595.

“Predictive Tests for Structural Change with Unknown Breakpoint”, (with E.
Ghysels and A. Hall), Journal of Econometrics, 82 (1998), 209-233.
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“What Do Interest Rates Reveal about the Functioning of Real Business Cycle
Models ?”, (with P. Beaudry), Journal of Economic Dynamics and Control,
20 (1996), 1661-1682.

Submitted Papers:

“Max Share Identification for Structural VARs in Levels: There Is No Free
Lunch!” (with Florian Pelgrin and Stéphane Surprenant), revision requested
in Journal of Econometrics.

“Exploiting Dynamic Identification in VARs”, (with Paul Beaudry, Fabrice Col-
lard, Patrick Fève and Franck Portier), revision requested in Journal of
Monetary Economics.

“A Spectral Framework for Non-Gaussian SVARs” (with Dalibor Stevanović),
submitted.

Work in Progress:

“Identifying Dynamic Factors in Multiway Data: An Orthogonal CP Decompo-
sition” (with Dalibor Stevanović).

“Rank Tests and Identification Strength for Moment Operators: A Spectral Per-
turbation Approach”.

“Non-Gaussian Factor Models via Spectral Decomposition” (with Dalibor Ste-
vanović).

Professional Positions:

Co-chair (with Dalibor Stevanović), Chaire en Macroéconomie et Prévisions ESG-
UQAM

Head of the Economic Department, ESG-UQAM, 2015-2020

Co-director, CIRPÉE (Centre interuniversitaire sur le risque, les politiques économiques
et l’emploi), 2005-2010

Président sortant, Société Canadienne de Science Économique, 2016-2017

Président, Société Canadienne de Science Économique, 2015-2016

Président désigné, Société Canadienne de Science Économique, 2014-2015

Vice-president, Société Canadienne de Science Économique, 2003-2010

Member of the Research Committee, ESG-UQAM, 2004-2010
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Member of the Management Committee, CIBL’es-UQAM, 2004-2008

FQRSC, President of the Junior Professor Fellowship Committee, 2010, 2011 and
2012

FQRSC, Junior Professor Fellowship Review Committee, 2004 and 2005

Visiting Professors or Invited Researcher

Université Paris-Nanterre and EconomiX: November 2013, November 2014, De-
cember 2015, November 2016, October 2017, October 2018, October 2019, October
2022, October 2023, October 2024, October 2025 and October 2026.

Toulouse School of Economics (TSE): January -July 2003, October 2004, October
2005, October 2006, May 2008, May 2009, November 2010, May 2012, June 2013,
June 2014, June 2015, September 2015, June 2016, June 2017, May 2018, June
2019, June 2022, June 2023, May 2024, June 2025 and June 2026.

CREI- September 2010 to July 2011

HEC-Lausanne, March 2006, May 2010

Paris-I, Panthéon-Sorbonne, May 2001 and May 2006

CREST, INSEE, Paris, May 1996, May 2002

CREST, ENSAI, Rennes, October 1999, October 2000

Paris-VII, May 2000

Université des Antilles, Guadeloupe: November 2001, March 2002, March 2004,
March 2005, February 2006, December 2006, January 2007, December 2008, Jan-
uary 2010, January 2011, December 2011, September 2012, May 2013, December
2014, May 2015, March 2016, May 2016, December 2016, December 2017, Febru-
ary 2019, December 2019, December 2021, January 2023, December 2024 and
December 2025.

Université de l’̂ıle de la Réunion: March 2008, November 2009, March 2010, March
2011, March 2012 and March 2013.

Refereeing for Journals

Annales d’Économie et de Statistiques, American Economic Review, Canadian
Journal of Economics, Econometric Journal, Economic Modeling, The Economic
Journal, Empirical Economics, European Economic Review, Journal of Business
and Economic Statistics, Journal of Economic Dynamics and Control, Journal of
Econometrics, Journal of Money, Credit and Banking, Journal of Applied Econo-
metrics, L’Actualité Économique.
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Professional Affiliations

Econometric Society
European Economic Association
Société canadienne de science économique
Canadian Economic Association

Research Grants

1. SSHRC-Savoir-2026-2029, for the project: Multidimensional Analysis in
Economics: Estimation, Inference and Applications

2. SSHRC-connexion-2023 (for the organization of the NBER-NSF Time Series
Conference)

3. SSHRC-Savoir, 2018-2022

4. SSHRC-connexion-2018 (for the organization of the International Associa-
tion for Applied Econometrics Annual Conference)

5. FRQSC, Team, 2017–2021

6. FRQSC, Team, 2012-2016

7. FQRSC, Team, 2008-2012

8. FQRSC, Team, 2003-2007

9. SSHRC, 2008-2011

10. SSHRC, 2004-2007
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