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Figure 1
Equity Returns
All Parameters Break in AR
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Dividend Yields
All Parameters Break in AR
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Market Capitalization to GDP
All Parameters Break in AR
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Turnover
All Parameters Break in AR
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All Parameters Break in AR
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Cumulative U.S. Net Equity Flows to Market Capitalization
All Parameters Break in AR
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All Parameters Break in AR
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Cross-Sectional Standard Deviation
All Parameters Break in AR
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FX Volatility
All Parameters Break in AR
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