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Racicot, F.-É., & Théoret, R. (2016, nov). The q-factor model and the redundancy of the

value factor: An application to hedge funds. Journal of Asset Management , 17 (7),

526-539.

Wahal, S. (2019, feb). The profitability and investment premium: Pre-1963 evidence.

Journal of Financial Economics , 131 (2), 362–377.
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