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The objective of this study is to compare methods of estimating
a response variable in simple linear regression analysis having a right
censored response variable. The methods of estimating parameters under
consideration in this study are Ordinary Least Squares method, Maximum
Likelihood Estimation method, and Buckley and James method. The
comparison was done under conditions of sample sizes 10, 15, 30, 950,
and 70, censoring proportions 10%, 20%, 30%, and 40%, and censoring
distributions are of uniform distribution, left-truncated normal
distribution, left-truncated Weibull distribution, and linear function.
The data for this experiment were gererated through the Monte Carlo
simulation technique. The experiment was repeated 1,000 times under each
condition in estimating parameters and evaluating the square root of mean
squares error of estimating the response variable (RMSE).

Results of the study are as follows :—

Under all conditions in this study, the RMSE of maxinum likelihood
estimation method is lower than the RMSE of other methods and the RMSE of
ordinary least squares method is largest.

For any sample size, the RMSE of maximum likelihood estimation
method does not increase as the censoring proportion increases, but the
RMSE of ordinary least squares method and Buckley and James method
increase as the censoring proportion increases. For any censoring
proportion, the RMSE of each method increase as the sample size increases.

The efficiency of all methods are not affected by the censoring

distributions.
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