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ABSTRACT

This research aims to apply Double Genetic Algorithms (DGA) method for model selection
in multiple linear regression. The results of DGA are compared with the results obtained by the
Stepwise Regression (SR) and Genetic Algorithms (GA) based on Mean Squares Error (MSE)
inclusive the lowest MSE and AMSE value. Model selection using Akaike’s Information Criterion
(AIC) every method. The data simulations via the R program Version 3.0.1, in with and without
multicollinearity problems, the variables are 10 and 20, the sample sizes are 50, 100 and 500, the
standard deviation of errors are 50, 80, 150 and 250. These data sets are generated by assuming the

normal distributed error and repeated 100 times in each situation.

The results of this research showed with multicollinearity problem, DGA method results
lowest AMSE from the simulation in all cases but SR and GA are similarly. Without
multicollinearity problem, the lowest MSE of SR, GA, and DGA method are almost the same.
However, there is some sample that DGA method brings lower value comparing with MSE value in

the same range of others.



