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Variable Selection in Multiple Linear Regression Analysis
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Abstract

This article reviews about variable selection methods in Multiple linear regression analysis. There are
many methods are provided in variable selection; The general methods are enter method, forward selection,
backward elimination and stepwise selection. There is no recommendation that the method should be use.
However, the most widely used method is stepwise selection because this method watches the order in which

variable are removed or added.

Moreover, this article reviews the other method for variable selection applying the heuristic methods;

genetic algrorithm and tabu search.
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