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Abstract

In this paper, we consider the generalized linear models on both the frequency
and severity of claims in the compound risk, and provide their statistical estima-
tion method as well as asymptotics. Unlike the classical compound risk models
where frequency and severity are assumed to be independent, our model allows the
dependency between frequency and severity. We found the suggested model to be
interesting, as modelling of dependence in the model is intuitive and the estimation
procedure is straightforward.
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