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Executive M.B.A. Reid Teaching Award, Olin School of Business, 1997.
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Software SimX, written with Shmuel Baruch, 2010. This package consists of a server (the exchange)
and client (for traders). The server is an Erlang program that runs in the Erlang shell
and operates an open limit order book for a single stock. Students connect via the client
from their computers to the Erlang server and use the client to submit and cancel limit
orders. Simulations can be run with numerous options concerning the frequency, size and
distribution of automated noise and news trades. Students participate in the simulations as
dealers or as traders with assigned trades to execute. Performance is measured for dealers
in terms of risk-adjusted gains and for traders relative to the volume weighted average price.
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Financial Management Association, 1992.
American Finance Association, 1999, 2002.
Western Finance Association, 1995–98, 2002.


