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Abstract: 
Due to the important role of economic globalization in 

income inequality of countries, the purpose of this paper 

is to investigate the non-linear impact of economic 

globalization on income inequality in Iran during 1979-

2014. For this purpose, is used the smooth transition 

regression (STR) model. The estimated Smooth 

Transition Regression (STR) model supports a nonlinear 

threshold behavior in the relationship between economic 

globalization and income inequality in the country in a 

two regime structures with positive effect and a 

threshold level of about 26/15%. so that increases the 

intensity of this positive impact with crossing threshold 

level and entering the second regime. 
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 ,� �,4+, �. 1�3�.��     u5�2� �-.�2/�0, u5�2�4+� �, �.�D��,

  ��
!  �1�KOF       u5�2� -.�2/�0, "2f� .12C:  2��4�

KOF ��22+4! E��22�  �S��22d& E22�Q0 �, S��22d&  22'0,� -�22�

$+��4�  $+��42� �  !��5 	�#��� -�,78    � %2�(%D&4\ �. -�,728

+.�1_� E�Q0 �, S��d& i�,%� *�Cg�� $X4'& � ��   -�� 42� ��

��+4!  u5�2� 4+�� $� Q�� *+,4��C� � �,  '0,� -��   -�2�

  ��
! E��: -.�/�0, �1� i��! � 4& .�, 4&  

  

 *��!1 .$F<5  T�d�,  k5,. �  !��5 S�'(�)� Kf�C� �, -, e�#_& c%J%� $C��� �. �1�  

e#_�  

e�#_& ��� �  

� ��`�   ���� ����

e�#_& 

u5��   ��
! (-��)  �1�

e�#_& 
e�#_& (M�C`&) ;�� e�#_& $d��� 

��%(, � M���,1 �

2010 :70-62 

$�:4& �%�:  

)2001-1980( 

 -��d& (S1�) �.%� ���

(OPEN) 

	�  4d�,48 2 EZ�,  Z���Q�,

)E-G ( U�_/& �1� �

 �)5(ECM) 

    	22� �22� -��22d& �.%22� ��22� � 122�3�. -4�,4��22�

	� ��Q�,$�     �. *2+, *�2� $2X4=�. �kV $)�,� � 1�,

.�, �,404� 4�s��  

��5 � 4���2 �

2011 :119 -114  

  

1C� �%�:  

)2009-1970(  
 -��d& (S1�) �.%� ���

(OPEN)  

	�  2 *����%+  Z���Q�,

 U�_/& �1� � t%�k�%+

 -�,.4� -�)5(VECM)  

      �. 12�3�. -4�,4��2� -�� 42� -��2d& �.%2� ��� 49,

��&%: �) QR� S1�   (�%2�ko%��� 2 4A(���, $�J4X .

    2 4A(��22�, $�22J4X 122�+I&)  22DC� S122�1Ck� �. �

.�, (�%�ko%���  

�%�k�� � �4�3 �

2010 :505 -488  

80 ���. �%�:  

)2005-1970(  

  

KOF u5��4+� �  -��

�3  

 ��9 S,49,(FE)  �

	��'& -�������8  $�X�+

(GMM)  

 ;�� �.FE  ��
! � u5��4+� � �1�   �3 -�2�

WX, mV��  2� 1�3�. -4�,4��� "+,   ;�� �. � �.%2�

GMM  ��
! u5�� �
C& �     429,  2���� �12�

..�,. 1�3�. -4�,4��� -��  DC�  

1+%+.4 �  

2011 :64-1  

27 E+�4� ����,  

)2007-1997(  

 -��d& (S1�) �.%� ���

(OPEN)  �

$+��4�  	�#��� -�,78

  !��5(FDI)  

OLS   #�Dk&(POLS) �

 ��9 S,49,(FE)  S,49, �

&  X.�/(RE)  

  12�3�. -4�,4��� "��: $� -��d& �.%� ��� "+,WX,

       �2�, �(�%2�ko%��� 2 4k\��2�, $�2J4X 12�+I&) 4dC�

$+��422� "+,W22X,  m22V��  !��225 	�#�22�� -�,7228

 � 1�3�. -4�,4��� ;4��8 (�1��� $�J4X .�) .%�  

�� � |�)V,��`�5� 

2012 :15-1 

68  ��G �. �%�:

 ) $'�%&2010 -

1990( 

KOF  

OLS k&  #�D(POLS) �

 ��9 S,49,(FE)  S,49, �

  X.�/&(RE) 

;�� T��& �.   �.�D�2�, .�%2� -���    ��2
!   ��12�

 � "+,WX, ,� 1�3�. -4�,4��� .1�.  

�� � 4�C�,��`�6�  

2013 :26-1 

 ����:�\ �%�:

)2008-1972( 

 -��d& (S1�) �.%� ���

(OPEN)  �

$+��4�  	�#��� -�,78

  !��5(FDI) 

	� ��%+  Z���Q�, *��2 

 U�_/& �1� � t%�k�%+

 -�,.4� -�)5(VECM) 

    $+��42� � -��2d& �.%2� ��2� 49,    	�#�2�� -�,728

   � 2QR� K2�&4& $� �1�3�. -4�,4��� -�� 4�  !��5

.�,  DC� 

M� � 	�( Wk��7�  

2014 :32-1  

42  1�3�. �� �%�:

b�� � ^�%�� �*�+�\  

)2007-1992(  

  

 -��d& (S1�) �.%� ���

(OPEN)  �

$+��4�  	�#��� -�,78

  !��5(FDI)  

  X.�/&  �%�V �.�'& �1�

 �+%\(DSGE)  

    $22� Q22�� -4�22��� 4�9I22& -��22d& �.%22� ��22�

$+��4�  P.�,. 1�3�. -4�,4��� 4��s& �.  !��5 -�,78

   $'2�%& $2kG4� $� $���,� -4+7\4�9I& *+, S1� ��,

.�,  

                                                      
1. Ornek & Elveren (2010) 

2. Bashir & Khan (2011) 

3. Bergh & Nilsson (2010) 

4. David (2011) 

5. Atif et al. (2012) 

6. Munir et al. (2013) 

7. Lim & McNelis (2013) 
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68                 �� �!: I&  ��
!  )54�6 4�9 :�,4+, �. 1�3�. -4�,4��� 4� -.�/�0, �1�  	+<� ��#��, �%��48� -%Z(,(STR)  

 

 !��  �,1���  

 1382: 

�,4+, �%�:  

)1379-1349(  

�, �4� -�
� $X�J, �. �

���� �,��� 

	�  2 *����%+  Z���Q�,

t%�k�%+ 

  ��
!    i2+�%& �12�4&1� � 1�3�. -4�,4��� $� �1�

.�, �1� 4dC� �,4+, �. 1�3�. 

 ���4� �  !48 �%\� 

1387 :124 -99 

�,4+, �%�:  

)1383-1347( 

 -��d& (S1�) �.%� ���

(OPEN) 

	� ;��  *����%+  Z���Q�,

– t%�k�%+ 

  ��22
!  22X, m22V�� �122� � �122� -4�,4��22� "+,W

 �,4_� ,� 1�3�. i+�%& �'J� ..4: 1�,%5 4&  

 � -%�%�

��,��`�� 1388 :

207-185  

 � -4
� -���,%��5

�,4+,  +�����  

)1383-1360(  

 (S1�) �.%� ��� �S,.�,�

 -��d&(OPEN)  �

$+��4�  	�#��� -�,78

  !��5(FDI)  

 (%�'� S�'�4� E0,1G 

(OLS)  

,WX, 4� �,.  �`_� 1�,%�  S,�,%2� $� -4�,4��� "+

     .�2/�0, -%2� $2� �,42+, .�/�0,  +,4Z�� "+,WX,

..�,1� .%!�  ��
!  

��%�X � -4B�  ]� 

1388 :254 -237 

 �-4
� e=�C�

 E: �  +�����

) �,4+, �%�:1386-

1349( 

 -��d& (S1�) �.%� ���

(OPEN)  �

$+��4�  	�#��� -�,78

  !��5(FDI) 

  (%�'� S�'�4� E0,1G

(OLS) 

"+,WX,   12�3�. -4�,4��� "��: $� -��d& �.%� ���

      2� 42dC� -4
2� e=�2C� � �%2�: E: �.   .%2�

4k\���, $�J4X)   2   e=�2C� .�%2� �. ��, �(*�ko%���

   12�3�. i2+�%& 4� -4�9I& -��d& �.%� ��� � +�����

 "+,WX, ..�,1�$+��4�    !��25 	�#�2�� -�,78   W2��

   �2J4X .�) .�,12� �,42+, �. 1�3�. i+�%& 4� -4�9I& $

(�1���  

 `k� �  Q�=� 

1390 :35-11  

 � �,4+, �%�:

�3 -��d& -�:4�  

)2006-1990(  

 -��d& (S1�) �.%� ���

(OPEN)  
 ��9 S,49,(FE)  

   �, $2:  +���%2�: �. ,� -4�,4��� �S��d& �.%� ���

E�22/_& ��22: -�422��  �122��,.�%54� -422��: �.422:

 � "+,WX, .1�.  

 � ��+4Q:,

c�,�  #�#G �1390 :

50-25 

�:�,4+, �%  

)1385-1350( 

 -��d& (S1�) �.%� ���

(OPEN)  �

$+��4�  	�#��� -�,78

  !��5(FDI) 

$D0� �� �%��48�.%5  -��

  '+�%&(ARDL) 

$+��4� � -��d& �.%� ���   � !��25 	�#��� -�,78

 � �,4+, �. 4#X "��: mV�� .1�%�  

 :DEF�$�X�+  �4d& S�'(�)� t��, 4� e�#_& -��  

3- 
 H��6  A
# ����J(% �9�4%  

3-1- I/JK� L�� � *��  

    ��2
!  2)54�6 4�9I&  ��4� �%BC� $� �$'(�)� *+, �.   �12�

    ��2#��, �%�2�48� �12� �, �,4+, �. 1�3�. -4�,4��� 4� -.�/�0,

 	+<�(STR)  �1� �. .�, �1� �.�D��,STR  $2�� }���W( �

1C+,4X4��s& � �.%Q� $����3 $)#� �%G 1+1� S,4��s& -,�,. �� S,

 � ��4��,��\ �.  ..4�8 S�%F W��  �,�3 $� 1�,%& 

�1� *+, �.  	2+L� *�� Sb�#��, ���      i��2& ^2�%& |2k�f� -�2�

M���!b1  +��� i��& �+2  � *��Q&     $2� � t�2�, *2+, 4� ...48

�&�%�,4& �, -�4�\3 )2004  -%2Z(, (STR      2��4� -,42� 42+�

  ��
!  )54�6 -�,7849, -4�,4��� 4� -.�/�0, �1�  �. 1�3�.

:�, �1� ��_( �,4+,  

)1(  

INIt =φ′ωt +(θ′ωt).G (γ,c,st)+ut 

                                                      
1. Logestic Function 

2. Exponential Function 

3. Terasvirta (2004) 

�. $22:  :�3INI ��,122�, u5�22�  �122�3�. -4�,4��22� -422�8ω� 

 -��4�s�� �, -�,.4�INF   ��
!)     4+.�2#� � (-.�2/�0, �12�

$222D0�  $222D0� 4+.�222#� T��222r�, $222� �3 �,.  �,.INI  .222�,

φ ́ = (φ�, φ	, … , φ�)́ ,.422��22�0 K+,422J �  �  22)5

θ́ = (θ�, θ	, … , θ�)́    22)54�6 �22�0 K+,422J �,.422�

 .22�,u�   22� {422X $22: 22�, �<225, hW22!  ~422� .%22�

u� = iid(0, σ	)  � *��I& ,�   i��2& }�C�J .1C:G    M2+ $2:

  2� M+ � 4DF *�� �,1�,4: � $��%�\ �M���d( i��&    $2� �12���

 	+<� ��#��, $: �, 4+� T4X	+L� *��  � ���� ,� �� :1�.  

)2(  

G(γ, c, s�) = �1 + exp�−γ∏ (s� − c )!
 "� #$

%�
	,			γ > 0   

 �i��& *+, �.s ����  ���#��, 4�s�� 48γ   � ��2#��, V4� 4��,��\

c ����     2� 	2+L� 42��s& c%0� E_� �+ $����3 1G �1C�.   .12���

 4��,��\K � ���� ,� 	+L� 4��s& S�'X. .,1'& W��  .1�. 

   28p+�  2��4� �%BC� $�    �12� -�2�LSTR  ;�� e��2)� �
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�� M+.1 )1999 :9 � {4X �(  $���,� 4�s�� 	�C:y   '��& �
C&

$D0� 4+.�#� �,  �. .1��� ;.%5 �,.*+, S�%F  i��& M+ {4X ��

:	+�,.  �+L� �. ��#��,  

)3(  
y� = �θ) + θ�y�%� +⋯+ θ+y�%�$

+ (φ) + φ�y�%� +⋯
+ φ�y�%�)G(γ, c, s�) + u� 

G(γ, c, s�) =
1

1 + exp	,−γ(s� − c)-
 

 �1� M+ ��1� *+,LSTR     2� �12����  2�+L� �.    $2: .%2�

  ���222`� 4��,��222\c$222)#� � �. *���222� -,   -1222G 	222+L�

G(γ, c, s�) = 0  �G(γ, c, s�) = 1  � ���� ,�   $2: 1�.

G(γ, c, s�) = 0.5  .�,γ ����     �2� ��2#��, V42� 428 *

	+L�  4���� 4+.�#� � �.%� ��γ  ��2��    i+42� 42��s& 428    	2+L� 42&

 �  .1���  

) E`�2$�%�� (     �2�  2�+L� �. M��2�!b ��#��, i��& �, -,

 |k�f� 4+.�#�γ  � ���� ,� ���� .1�.   *2+, �,.%�� �, $: �%=

 �� �, uf�� E`�γ = 1   �  2�,�3 $� 	+L� �. *�� ��#��,

 $� �3 4+.�#� "+,WX, ��5/2 �5  �25  	+L� M+ �, ��#��, V4�

i+4� 4Z+. 	+L� $�  � 4&  ��ZC� ..%� $:γ → ∞	  �s� > 2 

�3  ��8G = 1     ��2�� � �.%2�   $2:s� 3 2   �2�,G = 0 

) $)�,� *+,4��C� P.%� 1�,%53  $���2�3 �12� M+ $� ( -,2 (TR) 
 � E+1Q&   ��ZC� ..%�  $:γ → 0 ) $)�,�3    �12� M2+ $2� (

 � E+1Q&  )5 �%��48� ..%� 

  
 B)�2 . S��D�� 4+.�#� ��  �+L� �. M���!b ��#��, i��&4  �

$����3 �,1#�  -,5 = 6  

 :DEF�) M+. ��1999 :9(  

   �12� .��342�  k: �%= $�STR      2���, T�28 $2� -,�,.

 :�, � �1� u�f�& ��, T�8   	�2BC& �� T�8 *+, c�4� .1���

  )5 �1� M+AR       -,42� c�42� $2)#� �,%2CV $2� $: �,

_& � �,40 �.�D��, .�%� E�k    �%2��3 E��2� T�8 *+, $�,., ..4�8

 ��f��, ���4�s�� *��  )54�6 $)�,� .%!�s� 	��/& �   -42�8

                                                      
1. Van Dijk (1999) 

2. Threshold Regression 

  2� 	+L� 4��s& S�'X. .,1'& .�%� �.      $2� $2kG4� *2+, �. .12���

 c%� �,  )54�6 $)�,� .%!�  ��4� �%BC�LSTR  u�f2�& �

	+L� .,1'& *��'& � ��#��, 4�s�� 8� ���     42� 42+�  2Q+4#& �%�2�4

) $)�,� ��#��, i��& �%k�& ^�� t��,3 � �.4� ��: $� ( :.%�  

)4(  

INI� = β́)ω� + ∑ β́)ω; �s
<
�

=
<"�   

 :�3 �. $22:ω� = (1,ω; �)́  4228, .22�,s�  �,  ��22�0ω� 

:�,. 	��,%5 �1��Q�  

)5(  

INI� = β́)ω� + ∑ β́)ω�s<�=
<"�    

   2)5 4D22F $�2J4X   :S�%22F $22� �12� �.%22�H) = β� =
β	 = β= = 0      -,42� �.�D�2�, .�%2� �%2��3 ����3 $: �,

 �%��3 ����3 W�� $�J4X �%��3F  �    $�2J4X $2`�3 �, 1'� .1���

 )5    c%2� u�f2�& -,4� 1+�� �1� .� ��4�s�� *�� $)�,� �.%�

�%��3 $k�k�  )54�6 �1�  2�      2`�: �12� -�� 42� 42+� -�

) $)�,�5:.4�8 T�d�, ( 

1. H)?: β= = 0	 
2. H)=: β	 = 0│β= = 0 

3. H)	: β� = 0│β	 = β= = 0 
�%��3 ����3 $�J4X $� ~%�4� -��    �2� K2�&4& $� j%X 4DF -��

F? �F=  �F	  � �.,. ����   $�2J4X .� S�%F �. ..%�H)= �

 �1�LSTR2  �1�)LSTR   �2+ (	+L� 4��s& ����. ��ESTR 

 � 1�+I& ( +��� 	+L� ��#��, �1�)     $�2J4X �.%2��3 �2� $: .%�

 4DFc� = c	  �      �. ..%2�� ��2f��, ,� �. *2+, �,  2`+ �,%&

$�22J4X .� S�%22F  -�22�H)?  �H)	  �122�LSTR  �122�)

LSTR M+ ��  � ��f��, (	+L� 4��s& ��� ..%� 

1� *��f& �. T�. T�8 �STR       *2+, $2: �.%2� �12� *�2�f&

   2)54�6 *��f& -,4� $�(�, K��C� 4+.�#� *�X�+ E��� $kG4�

  �%2�X,� 2 *&%�� 	�+�%Z(, �, �.�D��, �� �1� *��f& �3  ;�� �

��. 4R:,1G  �  +��� .1���  

 �1� .��34� 453 $kG4�STR   $2kG4� *2+, .�, �1�  ��+��, �

E�k_& E��� }b%�'�  �,4��  `�X,48 -���%��3 ��   Dk�f� -��

   �2�4��,��\ �.%2� ��9 � Z��Q��.%5 -���)5 .%!� T1V 4�B�

	+L� *��   �. �12����0��  )54�6 $)�,� .%!� T1V �|k�f� -��

 � ��1����\  .1���  

  

  

                                                      
3. Newton-Raphson 
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70                 �� �!: I&  ��
!  )54�6 4�9 :�,4+, �. 1�3�. -4�,4��� 4� -.�/�0, �1�  	+<� ��#��, �%��48� -%Z(,(STR)  

 

3-2-  ���/@�� �����  

    �.,. �.%2� t4�2�. �. $2� $2!%& �� e�#_& *+, �.    ��2�3 �, �2�

 ���. $�b�22�1393-1358 �.�D�22�, �122�  �%22BC� $22� .22�,

��,1�,   12�3�. -4�,4��� -4�8(INI)      2C�! K+42J u5�2� �,

 ��,122��  22C�! K+422J .22�, �122� �.�D�22�,  u5�22� *+422&

��,1�,  �.4�2�8 S�'(�)� �. $: �, 1�3�. -4�,4��� -4�8  �. -,

  *2+, �,1#� .�, $�X48 �,40 �.�D��, .�%� e�#_& c%J%� $C���

: P�, M+ � 4DF .1V �. *�� u5��  $2� M+.W� �1#] 4� $

 � ���� ,� 1�3�. i+�%& �. 4���� -4�,4� �1��� 4DF .1V  � 1�.

      �12��� M2+ .12V $2� M2+.W�  C�! K+4J �1#] 4� �w`'(��

    2� uf2�� ,� 12�3�. 4&4�,4��� i+�%&      �%2BC� $2� $2�Q(, .12C:

  ��
! u5�� �� 1�3�. -4�,4��� u5�� -���.�,1����,   �12�

�! K+4J 1F�. �, �-.�/�0,      725I� .2�, �12� �.�D�2�,  2C

�.,. .�, -W:4� M��� 4�s�� *+, -��  

����      u5�2� �12� $2�D8 W2�� *2+, �, "�\ $: �%=   -�2�

��,1�, -,4�  �%8��%8   ��
! -4�8  $: .�,. .%!� -.�/�0, �1�
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1F   ��
! �1��� "�� �1�  � uf�� ,� -4&  t��, 4� .1C:

;�,W8 $o,�, $�b�� -��  -.�/�0, $���� -%� �, �1�KOF �

  ��
! ��_( �, �,4+, �%�:    -���%2�: *�2� �. -.�/�0, �1�

�.� �. ���. 40 *�+�\ ����� -��      ��2R� �%2= $2� .2�, $2�X48 �,

��� �. u5�� *+, ��_( �, �,4+, �%�:   -�2�2013 �2014  �

2015  $2Q&� �. K2�&4& $� �   -�2�147 �150  �159   -���%2�:

.�, $�X48 �,40 ��
!  

 *��!2 .u5��4+�  ��� K�:4&   ��
! -��  �1�KOF 

u5�� ��4�s�� � ��  
��� ��   

(1F�. $�)  

  ��
! -.�/�0, �1�  36  

1��+4! . : '0,� -��  50  

 �, -1F�.) S��d&GDP(  21  

$+��4� -.%!%� � !��5 	�#��� -�,78   -12F�.) ��

 �,GDP(  
28  

$+��4�  �, -1F�.) -%D&4\ -�,78GDP(  24  

 C�5,.4\  �, -1F�.)  !��5 c�Q&, $� ��GDP(  27  

2+.�1_� . :��  50  

S,.�,� ��
C\ i�,%�  24  

$X4'& �4� ^�%��  27  

��(��*�� S��d& 4� S (-��! 1�3�. �, -1F�.)  kk�(,  26  

+.�1_� $+��4� ���G -��  23  

 :DEF� -.�/�0, $����KOF  

) E`�3 C�! K+4J 1F�. 1��� (5  -.�/�0, u5��4+� �

                                                      
4     ��22
! u5�22� 5�22� �. $22: 22�, 422:v ��+�22� .  �122�KOF �

u5��4+�  ��
! -�� ��� K�&4& $� W��  ���� �  V���!, �1�  -��38  �

26  � x�/�5, .%5 $� ,� -1F�.      *2+, �2� 4�2���  +�C2�3 �%BC� $� .1C�.

u5��4+� ��� �%_� � �
�3 -,W!, ���   Z�%Z] *�Cg�� � h,W!, *+, $�  �.

 u5�� 5�� ��
!  �1�KOF    �,��2`�� �  ���2F -4D'! $'(�)� $�

)1392 :113-93.1�C: $'!,4� (    

5 ��� �. K+4J *+, �,1#� .1360 .�, �1�� ;�,W8  

www.SID.ir


www.SID.ir

Arh
ive

 of
 S

ID

 �kV $��Ck/X   ���p\"��p\ -.�/�0, $'�%& � 1�� -��� ������ �	
� � ��� ����� �	��� ��� 1396                  71  

  

  ��
!      ��2��  2��4� .�%2�  ��2�� ���.  = �,4+, �. ,� �1�

 �  � ���� E`� *+,  ��4� .1�.    �.  2C�! K+42J $: 1�.

��� ��"�� -,�,. �$'(�)� .�%� ���.  +,1��, -  �. � �,1#� *+4&

���  	0� .�1G �. }�Q+4#& ��3 �, 1'� -��40/0    �.%2� ��2�%� �.

.�,  

) E`� t��, 4� �*�Cg��3 � (      $2: 2X48 $2d��� �,%2&

���  =    "�2� �,42+, 42�5, -��       ��2
! �2� $2� 42&   �12�

.�, �.��3 -�� -.�/�0, 

  
 B)�3 .K+4J 1F�. 1���   ��
! u5�� �  C�!  �1�KOF 

) �,4+, �.1393-1358(  

 :DEF��.,. �, �.�D��, �� e�#_& S�Q��_�  � -W:4� M��� -��

 -.�/�0, $����KOF  

 $2+Wd& � �1� .��34� �%BC� $� ��, 4:v ��+��  E2�k_&�   -�2�

 T42� �, W�� -���3   -�2��,WX,JMALTI  �EXCEL   �.�D�2�,

.�, �1�  

 

4- �K3  
 -�% $#
&��L"�(� �  

 �1� M+ .��34� �. T�8 *�(�,STR $D0� *��'&  -��4�s�� -��
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