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The purpuse of this research was to compare the methods for estimated
paramelters in simple linear regression when independent variable (X) is measured with error.
The method of ordinary least square, adjusted least square, orthogonal regression and
mstrumental variables were studied. Criterias for best method were based on biased and
variance of the estimators. In this study, X were considered as normally distribuld with mean 0
and vanance, alse random error were normal distribution with mean 0 but variance equal to 5.
The sample sizes investigated were divided into 3 groups, group of small sizes (10, 20 and 30),
medium sizes (50 and 70) and large sizes (100, 200 and 300). Data were generated through
Monte Carlo simulation techniques with 1000 replicates under each conditions. The result
showed that ordinary least square gave minimum biased and variance for small sizes,
orthogonal regression gave biased and variance of the estimated parameters as low as other
methods for medium and large sizes. 1t was concluded that ordinary least square was best for
small sizes (n < 30) , for medium and large sizes (n 2 30) all methods gave biased and

variance of the estimated parameters by the same amount.





