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Abstract

Regression analysis is great of interest in several studies, especially in
economic and medicine. The nonparametric regression model is one of the
most important models of regression used in the economical field. Nadaraya-
Watson estimator is one of the most used estimators in nonparametric
regression model. However, this estimator is fully depending on the
smoothing parameter. In this thesis,We have proposed employing swarm
algorithms as whale optimization algorithm and Firefly Algorithm is
proposed. This algorithm is proposed to estimate the smoothing parameter.
A Monte Carlo study is used to show the effectiveness of the proposed
methods over other used methods. In addition, a real data application which
is related to the economical application is illustrated to show the benefits of
our proposed method. Method applied in real data application results reveal
that the proposed method is quite efficient and feasible for estimating in

terms of mean squared error.



