
A new European investor sentiment index (EURsent) and its return and
volatility predictability | 1

CENTRO DE INVESTIGAÇÃO EM SERVIÇOS DIGITAIS • CENTRE FOR RESEARCH IN DIGITAL SERVICES

Reis, P., Pinho, C. (2020). A new European investor sentiment index (EURsent) and its return and volatility
predictability. Journal of Behavioral and Experimental Finance, 27, 100373-100386. DOI:
10.1016/j.jbef.2020.100373

https://www.sciencedirect.com/science/article/pii/S2214635019303041

