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2. Back, K., and S. Baruch, 2010, “The Kyle Model,” in R. Cont, ed., Encyclopedia of
Quantitative Finance, Wiley.
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in M. Frittelli and W. Runggaldier, eds., Stochastic Methods in Finance, Lecture Notes
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5. Back, K., 1995, “Continuous Trading with Asymmetric Information and Imperfect
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Editorial
Positions

Associate Editor, Journal of Finance, 2022– (4th term)
Co-Editor, Finance and Stochastics, 2001–2011.
Editor, Review of Financial Studies, 1994–1997.
Associate Editor, Journal of Finance, 2003–2012.
Associate Editor, Review of Financial Studies, 1992–1994.
Associate Editor, Journal of Economic Theory, 1993–1996.
Associate Editor, Journal of Economic Dynamics and Control, 1995–1996.
Associate Editor, Mathematical Finance, 1990–1996.
Associate Editor, Review of Asset Pricing Studies, 2015 –2020.
Associate Editor, Mathematics and Financial Economics, 2006 – 2021.
Advisory Board, Finance and Stochastics, 2012–2019.
Advisory Board, FMA Survey and Synthesis Series, 2012–2015

Ph.D.
Committees
Chaired and
Initial
Placements

Rice University
Patrick Blonien (Carnegie Mellon)
Seyed Mohammad Kazempour (LSU)
Paul Barton (SEC)
Alberto Teguia (University of British Columbia)
Ron Liu (University of Nebraska)
Morad Zekhnini (Tulane)

Texas A&M University
Philipp Illeditsch (Wharton School, University of Pennsylvania)

Washington University in St. Louis
Chris Yung (University of Colorado)
Tao Li (Chinese University of Hong Kong)
Shmuel Baruch (London Business School)
Hal Pedersen (Georgia State)

Teaching
Awards

2023 Financial Management Association Innovation in Teaching Award (joint with Kevin
Crotty).
2001 Executive Masters in Manufacturing Management Reid Teaching Award, Olin
School of Business.
1999 Executive M.B.A. Reid Teaching Award, Olin School of Business.
1998 Professional M.B.A. Reid Teaching Award, Olin School of Business.
1997 Executive M.B.A. Reid Teaching Award, Olin School of Business.

https://www.fma.org/iita2023


Other Teaching
Contributions

JGSB Finance Ph.D. Coordinator, 2009 –
Creator (with Kevin Crotty) of Learn Investments Rice Business.
Advisor to Rice MBA teams that won the Chicago Quantitative Alliance Investment
Challenge in 2021-22 and 2022-23.

Other Awards
and Honors

Western Finance Association Keynote Speaker, 2024.
Member of the Foundation for the Advancement of Research in

Financial Economics, 2018 –
Fellow of the Finance Theory Group, 2017 –
Nominated for AFA Board of Directors, 2016.
Charles River Associates prize for best paper in corporate finance, WFA, 2014 :

“Liquidity and Governance,” (with Tao Li and Alexander Ljungqvist).
University of Kentucky Gatton School of Business Alumni Hall of Fame, 2013.
Jones Graduate School of Business Scholarship Excellence Award, 2013, 2019.
Mays Business School Outstanding Research Award, 2007.
Kentucky Economic Association Distinguished Economist, 2000.
Washington University Distinguished Faculty Member, 1999.
Best paper in Review of Financial Studies in 1993:

“Asymmetric Information and Options.”
Batterymarch Fellow, 1991-92.

Other
Professional
Activities

Distinguished Visiting Scholar, Securities and Exchange Commission, 2015.
Jon M. Huntsman Presidential Visiting Professor, Utah State University, 2013–2014.
AFA Editor Search Committee, 2010–2011
AFA Director Nomination Committee, 1994.

Current
Committees

University AI Advisory Committee
JGSB Promotion & Tenure Committee

http://learn-investments.rice-business.org
https://www.cqa.org/investment_challenge
https://www.cqa.org/investment_challenge

