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size -21.45% -3.45 -3.26  3614.98% 0.28 0.75 63.51%
beta -8.52% -1.59 -1.62 215.36% 0.24 0.35 65.61%
betad -6.35% -1.18 -1.20 100.75% 0.25 0.26 67.66%
idvol -7.30% -1.44 -1.63 163.63% 0.23 0.31  62.79%
vol -11.37% -2.07 -2.35 454 .13% 0.25 0.45 59.73%
idskew -2.18% -0.60 -0.64 17.89% 0.16 0.13  45.33%
skew -3.70% -0.85 -0.91 41.53% 0.20 0.19  51.69%
coskew -3.55% -0.92 -1.05 53.35% 0.18 0.20  53.33%
turn -2.39% -0.47 -0.53 -4_.32% 0.23 0.10 64.21%
std_tur

o -17.88% -3.64 -3.69  2298.28% 0.22 0.80  43.65%
volumed -17.22% -3.52 -3.24  2045.46% 0.22 0.77  58.76%
std_dvo

: -23.46% -4.23 -3.90  6620.78% 0.25 0.93  38.32%
retnmax -8.04% -1.84 -2.07 250.71% 0.20 0.40  45.05%
illg 10.39% 1.93 1.87 360.66% 0.25 0.42  63.79%
LM 17.28% 4.19 4.40  2389.96% 0.19 0.92  36.32%
sharech

g -1.14% -0.38 -0.40 4.15% 0.14 0.08  35.58%
age 2.92% 0.76 0.75 33.91% 0.18 0.17  51.77%




mom12 -1.10% -0.22 -0.21 =27.77% 0.23 0.05 78.69%
mome -2.71% -0.55 -0.52 4.86% 0.23 0.12 77.63%
momchg -5.44% -1.38 -1.18 124.74% 0.18 0.30 66.10%
imom 7.68% 1.49 1.69 180.24% 0.24 0.33 64.02%
lagretn -9.06% -1.82 -1.84 278.67% 0.23 0.40  53.56%
C. 8

BM 6.67% 1.41 1.49 145.28% 0.22 0.31  50.08%
AM 3.04%  0.65 0.66 16.22% 0.21 0.14  61.85%
LEV 2.40%  0.56 0.60 10.80% 0.20 0.12  51.64%
EP 0.92%  0.18 0.20 -30.33% 0.23 0.04  68.88%
CFP 2.20%  0.57 0.64 14.73% 0.18 0.13  55.29%
OCFP 1.14%  0.33 0.33 -0.63% 0.15 0.08  66.52%
DP 0.96%  0.48 0.49 12.17% 0.09 0.11  31.34%
SP 6.08% 1.78 1.86 177.08% 0.16 0.39  45.98%
D. 11

AG 3.28%  0.83 0.84 41.41% 0.18 0.18 45.12%
LG 5.15% 1.87 1.73 148.69% 0.13 0.41 26.35%
BVEG -0.71% -0.19 -0.20 -14.72% 0.17 0.04 64.58%
SG 6.51% 2.03 2.09 211.94% 0.15 0.44 32.71%
PMG 1.37%  0.56 0.61 16.49% 0.11 0.12 35.63%
INVG 0.37% 0.13 0.14 -9.95% 0.13 0.03 48.06%
INVchg 1.89% 0.64 0.68 22.50% 0.14 0.14 43.52%
SgINVg 3.68% 2.06 2.17 101.36% 0.08 0.45 17.45%
TAXchg -2.62% -1.16 -1.21 54.41% 0.10 0.25 25.54%
ACC -2.49% -0.76 -0.81 32.3% 0.14 0.17 34.47%
ACCP -3.83% -1.14 -1.42 69.55% 0.15 0.26 27.21%
E. 8

ROE 2.71%  0.50 0.52 -6.73% 0.25 0.11 74.29%
ROA 2.83% 0.56 0.59 2.99% 0.23 0.12 70.88%
CT 4.88%  1.42 1.35 114.73% 0.16 0.31 45.19%
PA 2.34%  0.50 0.54 1.42% 0.21 0.11 56.41%
cashpr -3.05% -0.73 -0.74 29.07% 0.19 0.16 51.25%
cash 8.93% 2.38 2.53 376.42% 0.17 0.52 43.06%
RD 7.72%  2.72 2.85 320.14% 0.13 0.59 20.74%
RDsale 0.30% 0.08 0.09 -20.18% 0.16 0.02 54.85%
F.

CR 1.84% 0.53 0.58 13.01% 0.16 0.12 50.70%
QR 1.76%  0.49 0.54 9.47% 0.16 0.11 52.50%
CRG -0.70% -0.35 -0.38 6.08% 0.09 0.08 45.75%
QRG -2.17% -1.09 -1.12 44 .38% 0.09 0.24 39.77%
CFdebt 1.83% 0.40 0.42 -6.49% 0.21 0.09 64.10%
salecash -1.18% -0.36 -0.39 1.09% 0.15 0.08 61.66%
saleinv -0.28% -0.08 -0.08 -19.49% 0.16 0.02 58.02%
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