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The “endo-exo” problem in complex systems (ecology, earthquakes, financial volatility, epileptic seizures...)
and how to disentangle the long-term memory (Hurst, etc.) from time-varying trends?

The “endo-exo” problem - i.e., decomposing system activity into exogenous and endogenous parts — lies at
the heart of statistical identification in many fields of science. E.g., consider the problem of determining if
an earthquake is a mainshock or aftershock, or if a surge in the popularity of a youtube video is because it is
“going viral”, or simply due to high activity across the platform. The “endo-exo” problem is also at the heart
of a general description of the dynamics of out-of-equilibrium complex systems generalising the fluctuation-
susceptibility theorem.

I will present recent exciting results obtained in my group, which include:
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