A dynamic factor model applied to investor sentiment in the European
context | 1

Reis, P., Pinho, C. (2021).

A dynamic factor model applied to investor sentiment in the European context.
Investment Management and Financial Innovations, 18(1), 299-314.

DOI: 10.21511/imfi.18(1).2021.25

CENTRO DE INVESTIGACAO EM SERVICOS DIGITAIS « CENTRE FOR RESEARCH IN DIGITAL
SERVICES


https://papers.ssrn.com/sol3/papers.cfm?abstract_id=3810700

