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Abstract

In recent years, different methods have been provided to combine information from multiple
data sources. We focus on the case of probability and non-probability samples that share the
same questionnaire, combining both to maximize the efficiency of the estimates with the help
of machine learning methods. We develop a new estimation method to integrate data from
probability and non-probability samples, we evaluate the efficiency of the resulting estimates
by comparing them with other strategies that have been used before. The application of this
method to the second wave of the Survey on the impact of the COVID-19 pandemic in Spain
allows us to conclude that the estimation method we propose is the best option to reduce the
biases observed in our data.
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