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Var
N

FF
1.428

***

0.274

Lev
-0.928

***

0.319

Size
0.455

***

0.041

Top5
1.240

***

0.265

Mtb
0.433

***

0.033

Soe
-0.463

***

0.084

Growth
3.369

***

0.119

Ret
0.917

***

0.075

_cons
-8.106

***

0.890

Adj-R2 0.160

Obs 8696


