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ARCH, GARCH, and Stochastic Volatility Models, September–November 2012 
Our next web course will deal with ARCH, GARCH, and Stochastic Volatility models, and will run from September 27 to November 
15 of  2012. 

We’ll be posting more details on the content of  the course on our website in the coming weeks. 

General Course Information
Our web-based “e-courses” are taught by Tom Doan, the author of  the rats software. Each course takes place in a private section of  
our discussion forum accessible only to registered forum participants. 

Each week, we will post a new lesson in the form of  a pdf document, along with any accompanying example programs, procedure files, 
and sample data. The course participants can then post questions which can be answered directly on the forum or handled through ad-
ditional materials. This approach allows you to work through the lessons and examples on your own time and at your own pace, although 
we do recommend that you try to keep up with the weekly schedule. 

The fee for each course is $125. You will need to have access to version 8.0 or later of  rats. You can register online via our website, or 
by mail or fax using this form. 
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