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The objective of the sﬁ;§y was to compare error of
forecasts from Least. absolute vaiﬁ?f;nd Ordinary least squares
. . o -
methods in simple linear  regression equation. They are
— 4

fare |root of.the mean squared forecast

coﬁpared by usingﬂgpef
error. The distrib
tion N(0,1), Uni

ign/of random errors are Normal distribu-
> d”ét;ibuﬁgpn U(=y 3, [3), Laplace distri-
bution L(0,1), Cauc Iligﬁribution C(O,i) and Contaminated
Normal distributiogf0#83N(0,1)%0.15N(0,25). This study used 4
'n,}JYéiié§%Q:(x)’ Simple Time Trend,
¥ od%ﬁ;Trng;and AR (1) models, and sample
i%é;as af%?@?tained through simulation
Mote Carlo technique, ;eﬁ§ated-

models of indepén
Stochastic Trend,
size of 15,30 and 50

> . times.
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; iy, X
5 14 In -case of the distribution of random errors

having no outliersf gsuch as nogmal and uniform distributions,
the ordinary_léast sguares method of “estimating parameters has
error of forecasts 1less than the least absolute value method
for adl.models, of-independentq mariabile, (%) m~and all sample
. sizes.' 0 : HARS
2. In case of the distribution of random errors
having outliers such as fat-tailed distributions, the least
absolute value method has error of forecasts less than the

ordinary least squares method for all models of X and all
sample sizes.
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