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	Please write a few sentences regarding the importance of this manuscript for the scientific community. A minimum of 3-4 sentences may be required for this part.


	The article examines interplay of sentiment index and stock return in Nigerian capital market for certain period using daily secondary time series data with focus on constructing a tailored sentiment index, identifying sentiment indicators that contribute most to sentiment index and interplay between sentiment index and stock return in Nigerian capital market. The sentiment index is constructed using principal component analysis (PCA) with sentiment indicators: trading volume, exchange rate, and interest rate. The study adopts PCA and ordinary least regression (OLS) estimation techniques to analyze dynamic interactions between investor sentiment index and stock returns in Nigerian capital market. The study findings revealed sentiment index is not statistically significant and cannot influence stock returns, while trading volume and exchange rate contribute most to sentiment index in Nigerian capital market. This implies that investors mirror market trading activities in stock selection for trading which promote sentiment driven trading in the market. Also, findings revealed Volatility index (VIX) is statistically significant and good predictor of stock return. this implies, stock price movement is a reflection of how investors respond to market activities.
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	Yes
	

	Is the abstract of the article comprehensive? Do you suggest the addition (or deletion) of some points in this section? Please write your suggestions here.


	Abstract of the article is comprehensive
	

	Is the manuscript scientifically, correct? Please write here.
	       The  manuscript scientifically correct.
	

	Are the references sufficient and recent? If you have suggestions of additional references, please mention them in the review form.
	       Reference are sufficient
	

	Is the language/English quality of the article suitable for scholarly communications?


	      The language/English quality of the article is suitable for scholarly communications
	

	Optional/General comments


	      A scholarly Article.
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