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Mr Zayat briefly explained what nowcasting is and why it has
become popular, and why machine learning can be expected to
provide an interesting contribution to nowcasting methods and which
additional pre-requisites (transparency, interpretability) should
ideally be met for a better acceptance of the methods by their
potential users. Then, the machine learning methods used in the
thesis were listed and briefly outlined. Mr Zayat then focused on the
interpretability of the results.

In the follow-up discussion, the unusual focus of the nowcasting
exercise (Argentina, monthly data), as well as the possible issues
related to overfitting and questions on the implementation of support
vector machine regressions, was discussed. The student was very
well prepared and answered most of the questions and comments
from the reports relatively convincingly.
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Result of defence: very good (C)
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