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Abstract

This paper aims to present the methods of independent variables selection into multiple linear
regression equations. It provides details about the independent variable selection algorithms, advantages, and
limitations of independent variable selection methods, and trends in studies and research related to the
independent variable selection methods into regression equations. The independent variable selection
methods can be divided into two groups of methods: the general group of methods that is widely used. In this
paper, we will discuss only Stepwise Regression and the metaheuristic group of methods which in this paper
will discuss only Tabu Search, Genetic Algorithm, and Simulated Annealing. Each method is suitable for use in

different situations.
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