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Tabu Search Optimization for Partitioning Problem

in Tree-Based Model Analysis

Kenta Ohtsuka, Yoichi Seki
Department of Computer Science, Faculty of Engineering, Gunma University

1-5-1 Tenjin-cho kiryu Gunma, 376 Japan.

The Tree-Based Model Analysis is one of statistical methods for uncovering structure between a re-
sponse variable and predictor variables. It partitions the samples sorted by the predictor variables into
homogeneous response groups, and estimates levels of response. It is able to estimate a flexible struc-
ture, however, has difficulty in the selection of partitioning criterion and combinatorial optimization.
We formulate this as a model selection problem, and propose a method around these problems, using
Minimum Description Length (MDL) criterion and Tabu Search Method. Monte Carlo experiments
have revealed that the method gives considerably good fit for the models of one predictor variable,
within reasonable computational quantity.
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