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SIZE, 0.063%** 0.018**
(0.007) (0.029)

(0.158) (0.980)

NCSKEW, 0.088**
(0.018)

CONSTANT -1.358%** -0.350%**
(0.000) (0.003)

1367 1367

1.*p<0.1, ** p < 0.05, *** p < 0.01
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