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Dependent Variable: CAR?
Method: Pooled Least Squares
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Dependent Variable: CAR?
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1. Capital Assent Pricing Model (CAPM) 6. Market Anomalies
2. Fundamental Analysis 7. Long — Term Return Reversal
3. Fundamental Variables 8. Cross Sectional Research
4. Center for Research in Security Prices 9. Backward Selection
5. Computer Statistics
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