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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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�  1385  3792/6 -  93/4 -  
.
6  
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6
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6
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 ��( 
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.
6  
)�!	 
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.
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.
6
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6
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�<R	� ���  B<�_�  B
>. *��  ���Q- t ����M� ��7'�*  V6<	�  

)�!	 
�  1394  1286/8 -  42/4 -  
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)�!	 ! �)N� �
 ��( 
�  1395  4934/8 -  08/5 -  
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.
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�  1392  0771/9 -  08/5 -  
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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  
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� /
��� 	� ��
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 ��
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���� 9)�)1%�  

*�7T 5. �	��^ ���PQ a� �)T� V���9 ��: ���
% � ������ 

���Q -F  ���9& b��  ���9& �%<�U  O�� ���� ���:  	�<6& ���PQ 

281/10  
99/3  88/2  %1  

���! n� ,:�� ! 
J�
	f 9)�)1%�  28/3  27/2  %5  

94/2  99/1  %10  

ZI�� :�V	�� ��: \��$%  

6.4 \��$% *7� ���Q�� ^��	�  

 X!)�6 H!	 �� w�;^� X)� �	!d�� Q.
�� NARDL ��  
V� 
	 .)��  

*�7T 6. �	��^ ���Q�� ����: NARDL  

"�0�9 ^��	� �7�  

��� R	�<�  �_�c  ��� R	�<�  �_�c  

C 
*3376/2 )7506/0(  D(LOP-POS) 

**2903/0 - )124/0(  

LUR(-1)* 
*9285/0 - )113/0(  D(LOP-NEG) 0676/0 )0676/0(  

LOP-POS(-1) 
*224/0 )063/0(  D(LOP-NEG(-1)) 

*2996/0 - )1036/0(  
LOP-NEG(-1) 0394/0 - )0461/0(  D(LOP-NEG(-2)) 

**268/0 - )1061/0(  
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"�0�9 ^��	� �7�  

LUOP(-1) 
*0737/0 - )0202/0(  D(LUOP) 021/0 - )0145/0(  

LIR-POS** 
***0749/0 - )0415/0(  D(LIR-NEG) 

**1164/0 )0463/0(  
LIR-NEG(-1) 

*1901/0 )0513/0(  D(LIR-NEG(-1)) 
*1252/0 - )0458/0(  

LER** 0166/0 )0717/0(  TREND 0066/0 )0082/0(  
R-bar-square 7133/0  F-statistic 4614/8 

�	��^ �7�7� �  

��� R	�<�  �_�c  ��� R	�<�  �_�c  

LOP-POS  
*2412/0 )0627/0( LIR-NEG 

*2047/0 )0513/0(  
LOP-NEG 0424/0 - )05/0(  LER  0179/0 )077/0(  

LUOP 
*0793/0 - )0216/0(  C 

*5173/2 )7816/0(  
LIR-POS  

***0806/0 - )043/0(     

* ����  O�� �� :���1  �78��** ����  O�� �� :���5  �78��*** ����  O�� �� :���10 78��.  
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� )2	� )1��  
�
       ��1,� ��$� ��:�� ���L�� ��$1� v��� i.��-  	
�

�1,� ! �NR� �$� �:�� ��L�� �NR� v�� i.�- 9)�)1%� 	� .�W��  	
���
     
�V� ���
��  4.
l>
 
� )��.o  )2	� ��� ��L�� 7.
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�
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� ��L��   9)�� �1,�� 	
�  ���W�� 

�_
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��  
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N* ��> 
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�� 
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)�6 4�
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��� 	�    ��1,� /��=� ���� ��L�� �NR� v�� i.�- ��j( 9)�  	
� ���W�� 
�_
P	�   ��j( ���-.i  ! �NR� ��L�� 7.
 �$1� v��1,�� 	
�  ��
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 �$1� v�� � ���  �	
�� 1164/0   )�2	�
�� 
)�6 4�
� j( 9)�)1%� 	� .)1�       ��1,� /��=� ���� ���L�� ��NR� v��� i.��- ��  	
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��W�� �_
P	�   ��j( ���-.i   ! ��NR� ��L�� 7.
 �$1� v�� �1,�� 	
�   ���
�� !2047/0 
��  
V� '�
�( �.
� 9
N* ��> 
� �� ��
  4�
� 
� )��.o   )�2	�    7�.
 ��$1� v��� �

 ��� ��L���� �	
� 2047/0 �� 
)�6 4�
� )2	�   	� l��� �	
 ��� ��L�� i.�- ��j( .)1�
/
��� �1,� 9)�)1%� ! 9)� .��
 /��N� 	
�  

  
7.4 ���PQ ��<d#0 :��  

 ���d 4&� 7.
 	�  �
�X
��� n���� � ���  n�
�� ��
.	
! ��0�W�  ��
���    X)�� {.���� !
 q
U�
/)� .��
  X!)� Q.
�� wN<7 �X
���  �Xj�
 9j:�  ��� ���N�  n�����   	� �0��W�

Xj�
 9j:�� ��N� n�
� ��
.	
!  ����#	 	� ��
��  !��N�    ���>�."6 X)�� {.��� �
J�
)���
 /.  

�7T *7 .�	��^ ���PQ ��: d#0<��  

���PQ  ���Q- ���PQ  *�)	W�  	�<V6 �� O�� ���� ���: 5 78��  

a���e �	
��  6330/1  1817/0  ��N� n���� 0�W��  

����4�� a��� ����  9634/0  5050/0  ��N� 	
!.��
 n�
� �
��  

��0�O *7�  3706/1  2635/0  ��N� 
J�� ���.{ X)�  

�����<V	 (��� f��T ���PQ)  4374/0  8035/0  X
���  ��� ���.` �6 )�
�
�� X)�  

ZI�� :�V	�� ��: \��$%  

�0_
� ^���{ 
J� )Error Correction Model/ ECM(    d Q.
��� ! �	!d�� X!)�� 	� 8 
��
 /)� �t
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 �
 /�
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 ��0_
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�
���� ��� ���
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L���
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;� �� 
	.�  d 9)�)1%� � M
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  ]
� _̂  	
��d�  �j�
�� 
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�V� 
�J� {�^��� i.�- .��
    ��� )��� �<�     �(��� ��p 
�� /	!� ���� 


J��  ),� X�
,� q)(.' �� ��� /
��� 	
);� !  9)��� _�
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�7T *8��_ .�c 7.���Q��- ����: M�0<O ��e  

��� R	�<�  �_�c  X��M�� ��<��  ���Q- t *�)	W�  

D(LOP_POS) 2903/0 -  0883/0  2852/3 -  0018/0  
D(LOP_NEG) 0676/0  0546/0  2383/1  2213/0  

D(LOP_NEG(-1)) 2996/0 -  0738/0  0583/4 -  0002/0  
D(LOP_NEG(-2)) 2680/0 -  0718/0  7314/3 -  0005/0  

D(LUOP) 0210/0 -  0102/0  0509/2 -  0454/0  
D(LIR_NEG) 1164/0  0304/0  8298/3  0004/0  

D(LIR_NEG(-1)) 1252/0 -  0374/0  3466/3 -  0015/0  
TREND 0066/0  0007/0  0145/9  0000/0  

CointEq(-1)* 9285/0 -  0960/0  6715/9 -  0000/0  

 :ZI���V	�� ��: \��$%  
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