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附 录

附表 1 上市时间与公司规模异质性影响回归

(1) (2) (3) (4) (5) (6)

Interaction 上市时间 市值

VARIABLES NCSKEWit NCSKEWit NCSKEWit NCSKEWit NCSKEWit NCSKEWit

Degreeit-1 1.081*** 4.534***

(0.139) (1.447)

Closenessit-1 0.464*** 3.346***

(0.054) (0.576)

Betweennessit-1 13.038*** 36.881

(4.639) (49.438)

Interactionit-1
*Degreeit-1 -0.038*** -0.171***

(0.014) (0.066)

Interactionit-1
* Closenessit-1 -0.022*** -0.142***

(0.005) (0.027)

Interactionit-1
*Betweennessit-1 0.234 -0.991

(0.457) (2.254)

Interactionit-1 0.008 0.013 0.001 0.016*** 0.016*** 0.017***

(0.013) (0.013) (0.013) (0.004) (0.004) (0.004)

Observations 83,872 83,872 83,872 83,872 83,872 83,872

R-squared 0.109 0.109 0.109 0.109 0.110 0.109

Stock FE YES YES YES YES YES YES

Quarter FE YES YES YES YES YES YES

Control YES YES YES YES YES YES

注：括号中报告了股票层面聚集的稳健标准误；*** p<0.01, ** p<0.05, * p<0.1.
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该附录中的内容，请务必在研究成果上注明附录下载出处。
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