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Anomaly Abbreviation
Idiosyncratic volatility IVOL
Market capitalization SIZE
Value VAL
Expected idiosyncratic skewness — EISKEW
Momentum MOM
Failure probability FPROB
O-Score OSC

Net stock issuance NSI
Composite equity issuance CEI
Accrual ACC

Net operating assets NOA
Gross profitability PROF
Asset growth AG
Return on equity ROE
Investment INV
Maximum daily return MAX
Organizational capital ORGCAP
Long-term reversal LTREV
External finance XFIN
Short-term reversal STREV
Difference of opinion DOP

Post-earnings announcement drift PEAD
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