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A=0.98*A (-1) +0.00015*gm2-0.0012*E (-1) +0.015*K (-1) +0.21              (9)
             (31.07)            (2.4)        (1.6)       (1.8)

.

        

D(A)=-0.0084*[A(-1)+7.36*E(-1)+0.0020*SHOCKPOS(-
1)+0.13*SHOCKNEG(-1)-0.72*K(-1)-113.59]+0.17*D(A(-1))-
0.80*D(E(-1))+0.076*D(K(-1))+0.00017*D(SHOCKPOS(-1)-
0.0016*D(SHOCKNEG(-1))+0.048        (10)              
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