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CMA 0.123 0.094
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MKT_RF 1.031%** 1.030%**
RMW -0.150%* -0.208***
SMB 0.404%* 0.367%*
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const 0.007*** 0.008***
R2 0.961 0.94
Adjusted R2 0.957 0.935

*¢0.1; **p<0.05; ***p<0.01
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