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Dependent Variable
ABS (ABRet(-14,0))  ABS (ABRet(0,1))
(1) (2) 3)

AAttacks, 0.501 0.629 0.744
(1.69)*  (1.56) (1.35)
Log (Size), 0.312 0.629 -0.519
(0.84) (0.78) (-0.95)
MB, -0.055  -0.047 0.027
(-0.57)  (-0.23) (0.31)
AnalystDisp, 0.133 0.903
(1.14) (2.24)**
ABS(SUE), 0.024
(2.07)**
R 1.12% 1.47% 0.82%
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Dependent Variable

AttacksitA AttacksitA
(1) (2)
Beta, -0.131 -0.072
(-0.26) (-0.17)
Log (Size), (3.914) 2.971
(-0.91) (0.75)
MB, 0.015 0.021
(0.37) (0.52)
ABS(SUE), 0.107
(2.26)**
R? 3.75% 9.52%
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