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2 - Mixture of Distribution Hypothesis.
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2- Gong- meng Chen, Michael Firth and Oliver Rui.

3- Sequential Information Arraival Hypothesis.

4- Mixture of Distribution Hypothesis.

5- Rational Expectation Asset Pricing.

6 - Difference of Opinion.

7- Position.
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1- index data.

2- aggregate.

3- individual stocks.
4- intraday data.
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