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Abstract

In sample surveys, it is usual to make use of auxiliary information to increase the
precision of estimators. The information on the auxiliary variable is use to estimate
the population mean using the ratio and regression methods of estimation. The
separate estimate has a smaller variance than the combined estimate in stratified
random sampling. Several studies have noted that the aggregate effect on model
structure, parameter estimation, forecasting, and various time series test. This study
considers the problem of separate and combined estimates in time series.  The work
concludes with an empirical illustration.
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