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Abstract

The present study intends to use the Mixed Data Sampling model (MIDAS) to investigate the effect of
exchange rate changes on the variable of real production in Iran during the period 1397:1 t01380:4
that Provides implement a flexibility model whit high descriptive power, including variables of varying
frequency (eg daily, weekly and monthly) together in a regression.

The results of this study show that the MIDAS model is statistically strong in identifying the
asymmetric dynamic effects of the independent variable with higher freuency (exchange rate changes)
on the dependent variable with lower frequency (GDP) compared to the same frequency model of these
variables and shows asymmetry better.Also, based on the obtained results, the intensity of the impact
of the momentum and the persistence of each momentum are different, so that the negative momentum
of the exchange rate has more intense and lasting effects on Iran's GDP.
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