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[ABSTRACT] 

[Problem] To efficiently generate multiple portfolio candidates 

based on investment policies of each financial institution and 

present the portfolio candidates to a user in an easily 

understandable form. 5 

[Solution] A portfolio creation assistance device 100, includes: 

a storage unit 101 storing information on each of financial 

commodities; and a computation unit 104 performing a computation 

of an Ising model of a predetermined expression in which items 

of an expected return rate, a price drop risk, and a market 10 

sensitivity in a portfolio including combined predetermined ones 

of the financial commodities indicated by the information are 

combined with weights for the respective items, wherein the 

computation unit 104 outputs portfolios each obtained for one of 

patterns of the weights for the respective items as a result of 15 

the computation to a predetermined device, the portfolios each 

minimizing a value of the predetermined expression. 


