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1. Stock Return 2. Liquidity Measures
3. Bid-Ask Spread 4. Share Turnover
5. Trading Volume 6. Dollar Trading Volume

7. Number of Trades
8. Percentage of the Days that Trading Occurs During the Year

9. Yang Hu 10. Amihud & Mendelson

11. Chen & Kan 12. Eleswarapu & Reinganum

13. Dey 14. Generalized Least Squares(GLS)
15. Gyung 16. Fujimoto & Watanabe

17. NYSE 18. NASDAQ

19. Marshal & Young 20. Amortized Bid-Ask Spread

21. Cross section 22. Bid-Ask Spread

23. Ryan 24. Ordinary Least Squares Method
25. Probability 26. Stock Return

27. Peterson & Filkowski 28. Huang & Stoll
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