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Abstract

This research deals with two methods for estimating the simple
and multiple linear regression model parameters , the ordinary least
squares (OLS) and the Goal programming (GP) , The first method
considered to be the best linear unbiased estimate if the case of a known
if the assumption of analysis are existing, However if one or more of the
assumptions are not exist the (OLS) becomes not efficient for estimation
, so therefore the Goal programming is alternative method which is a
methods of a decision makers .

In this research we have modeled linear regression model
equation as constraint of the linear objective programming method and
assumed that the parameters (f3) , that we are trying to estimate in the
estimation methods are decision variable. The random error represent
negative and positive deviation and the depended variable (Y) ) is the
absolute value (b).

These two methods were applied to variety of real- life examples.
Performance The Mean Absolute Percentage Error (MAPE) is used to
compare the two methods , finally we found that the method of Goal
programming has given more accurate results than the least squares
method .




