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Tab. 2 Analysis of parameter estimates
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Generalized Linear Model Based on Negative Binomial
Distribution and Its Application

CHEN Zhuo-heng

(School of Mathematical Sciences, Huaqiao University, Quanzhou 362021, China)

Abstract: The properties of the negative binomial distribution which is over-dispersion is discussed in the paper. A gen-
eralized linear model which based on the distribution is intruduced. The maximum likelihood estimates and wald test for
the model are considered. At last the model is applied to a real data set of aggregate claims for automobile insurance using
SAS package.
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