
35 

 

[ABSTRACT] 

 A portfolio creation assistance device 100 includes: a 

calculation unit 104 configured to calculate a predetermined 

formula as an Ising model based on attribute information on each 

of financial instruments and information on an expected loss in 5 

each of the financial instruments associated with scenarios of 

event occurrence, the predetermined formula describing expected 

revenues and expected losses associated with the event occurrence 

corresponding to each of predetermined scenario groups when the 

predetermined scenario group is adopted to a portfolio formed by 10 

combining the financial instruments at predetermined ownership 

ratios. The calculation unit 104 is configured to output to a 

predetermined device information on the ownership ratios at which 

profitability obtained from the expected revenues and the 

expected losses as a result of the calculation is high. 15 

 


