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Abstract

The statistical data is considering to study most of phenomena as
economic, social, agricultural. Because that the analysis of this data via
the statistical methods gives the researcher or the decision maker more
information about the studied phenomenon to make the suitable decision.
The data availability needs to limit a mathematical model which
represents them by the researcher and to put in consideration the type of
the available data. One of these data is the panel data (Time Series cross-
sections data). Nature-inspired algorithms have been used by several
rescarchers as a tool for parametric model parameter estimation and
variable selection. In this thesis, black hole algorithm (BHA) is proposed.
In terms of prediction accuracy and variable selection evaluation, real
data application, which is related to general index of stock prices, results
demonstrated that our proposed method has better results compared with

AIC, and BIC m estimating the parametric regression models.
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