To allow possibility that the market can be more or less risky on some days of the week, I was suggested to follow the equation below.
So my worry is where do I get the RWM figure, and how do i perform this model on eviews?


where αi and βi are coefficients to be estimated, Di t is the ith dummy
variable taking the value 1 for day t = i and zero otherwise, and RWMt is
the return on the world market index. In this way, when considering the
effect of market risk on seasonality, both risk and return are permitted to vary across the week days. 
