Multivariate collective risk models
Inference and special case
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Abstract

Univariate collective models have played an important role in Actuarial
Mathematics. The inference about these models is usually made for the totals
of claims.

We now present a multivariate version of these models that may be of
interest, as a special case, for application in forest fires. The inference in this
case is now made for the total burnt area and the number of fires.
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