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Abstract 

Unemployment rate, as an important economic indicator, has always been one of the 

main issues of policymakers and economists. Various factors affect the unemployment 

rate. Considering the economic conditions of Iran as an oil exporting country the 

purpose of this study is to investigate the asymmetric effects of oil price, oil price 

uncertainty and interest rate on unemployment in Iran using seasonal data, during the 

period from 1382:1 to 1399:4. In this regard, using the Nonlinear Autoregressive 

Distributed Lag method (NARDL), the relationship between variables has been 

investigated. The results show that the effect of positive and negative changes in oil 

prices and interest rates on the unemployment rate is asymmetric, but the effect of 

positive and negative changes in the oil price uncertainty variable on the 

unemployment rate is symmetric. 
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1.4 *7� :���<R	� �C<8�0 ���Q  

 X!)�1 ��  
V� 	 4�!56 X)� �
���L�� �$�2�� 	
�d .)��  

 *�7T1*7� :���<R	� �C<8�0 ���Q .  

  LUR  LOP LUOP LIR LER 

U<���<� 4250/2  1364/4  7084/4  3723/2  6200/9  

V��<� 4203/2  1349/4  4512/4  3978/2  5081/9  

�S9�7W 6810/2  7651/4  1162/8  0430/3  5424/10  

�
�7W 2407/2  2375/3  0619/3  4942/0 -  1399/9  

��<�� X��M�� 1003/0  4110/0  9501/0  5071/0  3338/0  
����Y 2529/0  2690/0 -  3567/1  7830/2 -  1494/1  
�57<#9 7323/2  3540/2  7702/4  0725/16  7982/3  

ZI�� :V	��� :�� \��$%  
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. ���! �����N� 9��*+� ARCH ��� q
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7.� !	� �  ���d.9!� � 	)��! ��� t	f 
��.Q ��� 	
�	�3  �2����9
 /��  
���  ����  
�
��� �	��� �� ��� . Q.
���  ���d.9!� � 	)��!   {J�� 	�5  )�2	�  )�� 	� X!2  !3 

�� /)� �t	.  

 *�7T2. �	��^  ���PQ����P K (O��) P��7��  

�<R	� ���  B<�_�  B>. *��  ���Q- t ����M� ��7'�*  V6<	�  

LUR  

�)N� � ��( 
�  1387  1578/3 -  93/4 - 
.
6
�  
)�!	 
�  1397  9154/4 -  42/4 -  
.
6  


� )�!	 ! �)N� � ��(  1387  1597/3 -  08/5 -  
.
6
�  

LUOP  

�)N� � ��( 
�  1385  3792/6 -  93/4 -  
.
6  
)�!	 
�  1387  8350/6 -  59/5 -  
.
6  

)�!	 ! �)N� � ��( 
�  1388  7417/6 -  08/5 - 
.
6  

LOP  

)�!	 ! �)N� � ��( 
�  1393  4611/4 -  93/4 -  
.
6
�  
)�!	 
�  1390  2144/3 -  42/4 -  
.
6
�  

)�!	 ! �)N� � ��( 
�  1393  1609/4 -  08/5 -  
.
6
�  

LIR  

�)N� � ��( 
�  1396  2521/5 -  93/4 -  
.
6  
)�!	 
�  1395  5833/5 -  42/4 -  
.
6  

)�!	 ! �)N� � ��( 
�  1392  4489/6 -  08/5 -  
.
6  

LER 

)�!	 ! �)N� � ��( 
�  1396  3128/3 -  93/4 -  
.
6
�  
)�!	 
�  1395  1568/3 -  42/4 -  
.
6
�  

)�!	 ! �)N� � ��( 
�  1396  2072/3 -  08/5 -  
.
6
� 

* ���M� ��7'�� O�� 05/0 �� �H� V	��5 "7. B��.  

ZI�� :�V	�� ��: \��$%  

 *�7T3 .�	��^  ���PQ����P K  P��7��) �_�C0I0��& *��(  

�<R	� ���  B<�_�  B>. *��  ���Q- t ����M� ��7'�*  V6<	�  

DLUR  

 
��)N� � ��(  1387  5066/8 -  93/4 - 
.
6  
)�!	 
�  1395  2882/8 -  42/4 - 
.
6  

)�!	 ! �)N� � ��( 
�  1389  5027/8 -  08/5 -  
.
6  
DLOP )�!	 ! �)N� � ��( 
�  1395  5412/8 -  93/4 -  
.
6  
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�<R	� ���  B<�_�  B>. *��  ���Q- t ����M� ��7'�*  V6<	�  

)�!	 
�  1394  1286/8 -  42/4 -  
.
6  
)�!	 ! �)N� � ��( 
�  1395  4934/8 -  08/5 -  
.
6  

DLER 

)�!	 ! �)N� � ��( 
�  1392  0412/9 -  93/4 -  
.
6  
)�!	 
�  1394  7309/8 -  42/4 -  
.
6  

)�!	 ! �)N� � ��( 
�  1392  0771/9 -  08/5 -  
.
6  
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$� 	
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.
6 
� .)���  

  
4.4 ���PQ 7��� 

  	
;� ��	�� ��� 4&� 7. 	�!  q)�(    	
�;� +��*� �     /��=� ���� ���$� ��:�� 9����L��  !
 �$� �:�� ��
1�:<
�� 	 ����� �	
�  ���d � �� /�
$�� )_!     	� �	!d��� 7�. Q.
��� .���

 X!)�4 �t	  /)� .��  

*�7T 4�	� .�^ 7��� ���PQ  

  "�0�9 �7� 7� � �7� 

R	�<�  -���Q F prob  -���Q F  prob 

LOP  232/17  0001/0  389/20  0000/0  

LUOP  1550/1  2876/0  1573/1  2865/0  

LIR 018/10  00026/0 445/11  0013/0  

ZI�� :�V	�� ��: \��$%  
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