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(1] (57) Abstract: A memory and a processor connected thereto are provided. Said
memory stores the following: a plurality of verification units, each comprising one
or more scenario-data entries each containing a predicted loss frequency; a verific-

15 44  ation scope consisting of a collection of verification units; and actual loss occur-
rence counts corresponding to the scenario-data entries. The processor is pro-
e EE# 1Al grammed to determine whether or not the sum of the loss occurrence counts cor-
wERE responding to the scenario-data entries included in the verification scope follows a
1 Poisson distribution having a mean equal to the sum of the predicted loss frequen-
e Ty cies in said scenario-data entries. Said determination is made by testing goodness

PR 158 of fit with respect to a Poisson distribution.
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1 RISK-MANAGEMENT DEVICE

1 COMMUNICATION INTERFACE UNIT
12 USER-INPUT UNIT

13... SCREEN DISPLAY UNIT

14... STORAGE UNIT

14A... VERIFICATION SCOPE

14A1... VERIFICATION UNIT

14B... LOSS OCCURRENCE COUNTS
14C... FIRST TEST CONDITIONS
14D... FIRST TEST RESULT

14P.. PROGRAM

15... PROCESSOR

15A... INPUT STORAGE UNIT

15B... FIRST TESTING UNIT

15C... OUTPUT UNIT
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