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We propose a method to build a nonlinear model with genetic algorithm(GA) and
group method of data handling(GMDH). GMDH is widely applicable to many real
world problems e.g. time series prediction, system modelling and system identification,
but the results depend on the system analyst. Uusing GA makes it possible
automatically to build a complex nonlinear model. Our method involves two attempts.
One is to limit the degree of the model and the other is to deduce meaningless variables.
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