
(i2) mwu ft iz s-5 ivx m £ titz s issaj n 
d9) mm 

IHMMi 
(43) m&'&m a 

2012 ^ 10 R 4 0(04.10.2012) WIPOIPCT 

(10) 

WO 2012/132352 A1 

(51) 
G06Q 10/06 (2012.01) 

(21) 

(22) 

(25) 

(26) 4>§fl(£> s In: 

PCT/JP2012/002003 

2012 ^ 3 M 23 0(23.03.2012) 

(30) fiBfefix — $: 
2011-072743 2011 ^3 .E 29 0(29.03.2011) JP 

(71) tiJUA^rroJi^Hi-oivr): 0* 
HI (NEC Corporation) [JP/JP]; T 1088001 

@ 7 # 1 Tokyo (JP). 

(72) fccfci; 
(75) f§0J=i/tiil!A (^HICOlMTCD^): &7K 

(MORINAGA, Satoshi) [JP/JP]; T 1088001 
ESiTi7iH 
Tokyo (JP). tn (IMAMURA, Satoru) [JP/JP]; T 
1058574 3 3# 1 -# 

Tokyo (JP). 

(74) ftII A: ,l±i iStf, ^1-(BABA, Motohiro et al.); T 
3500046 ±fi!ftJllSirfT:tJlBT2 5#Jft 1 5# 
bf 2 ® Saitama (JP). 

(8i) Jt^ia (^ro&i^PBy, 
IS ̂  pj f £): AE, AG, AL, AM, AO, AT, AU, AZ, BA, 
BB, BG, BH, BR, BW, BY, BZ, CA, CH, CL, CN, CO, 
CR, CU, CZ, DE, DK, DM, DO, DZ, EC, EE, EG, ES, FI, 
GB, GD, GE, GH, GM, GT, HN, HR, HU, ID, IL, IN, IS, 
KE, KG, KM, KN, KP, KR, KZ, LA, LC, LK, LR, LS, LT, 
LU, LY, MA, MD, ME, MG, MK, MN, MW, MX, MY, 
MZ, NA, NG, NI, NO, NZ, OM, PE, PG, PH, PL, PT, QA, 
RO, RS, RU, RW, SC, SD, SE, SG, SK, SL, SM, ST, SV, 
SY, TH, TJ, TM, TN, TR, TT, TZ, UA, UG, US, UZ, VC, 
VN, ZA, ZM, ZW. 

(84) *!£H (asrofci^isy > ±T(Dmm(Dfcm% 
11^ nlfb): ARIPO (BW, GH, GM, KE, LR, LS, MW, 
MZ, NA, RW, SD, SL, SZ, TZ, UG, ZM, ZW), 3. — =j V 
T (AM, AZ, BY, KG, KZ, MD, RU, TJ, TM), 3 — 

[mn%] 
(54) Title: RISK-MANAGEMENT DEVICE 

(54) mm-.'jxz gags 
(57) Abstract: The following are provided: a memory that stores actual gross loss 
amounts for N periods; and a processor connected to said memory. The processor is 
programmed to determine whether or not realization levels follow a uniform distribu­
tion over the interval [0, 1], said realization levels indicating confidence intervals for 
actual gross loss amounts in a gross-loss-amount distribution computed by a risk-meas­
urement device, by testing goodness of fit using order statistics of the aforementioned 
uniform distribution. 
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RISK-MANAGEMENT DEVICE 
COMMUNICATION INTERFACE UNIT 
USER-INPUT UNIT 
SCREEN DISPLAY UNIT 
STORAGE UNIT 
REFERENCE LEVELS 
GROSS-LOSS-AMOUNT DISTRIBUTION 
ACTUAL GROSS LOSS AMOUNTS 
INTERMEDIATE INFORMATION 

. PROGRAM 
PROCESSOR 
INPUT STORAGE UNIT 
TESTING UNIT 
OUTPUT UNIT 
REALIZATION-LEVEL COMPUTATION UNIT 
DETERMINATION UNIT 



WO 2012/132352 AI I lllll llllllll II llllll III lllll lllll III III III lllll lllll lllll lllll lllll llll lllllll llll llll llll 
• V l\ (AL, AT, BE, BG, CH, CY, CZ, DE, DK, EE, 
ES, FI, FR, GB, GR, HR, HU, IE, IS, IT, LT, LU, LV, 91 
MC, MK, MT, NL, NO, PL, PT, RO, RS, SE, SI, SK, ~~ 21 *(3» 
SM, TR), OAPI (BF, BJ, CF, CG, CI, CM, GA, GN, GQ, 
GW, ML, MR, NE, SN, TD, TG). 


