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[ ABSTRACT]

[Problen] To efficiently generate nultiple portfolio candi dates
based on i nvest nent policies of each financial institution and
present the portfolio candidates to a user in an easily
under st andabl e form

[ Solution] Aportfoliocreationassistance device 100, incl udes:
a storage unit 101 storing information on each of financial
commodi ties; and a conputation unit 104 perform ng a conput ati on
of an Ising nodel of a predeterm ned expression in which itens
of an expected return rate, a price drop risk, and a narket
sensitivityinaportfolioincludingconbinedpredetermn ned ones
of the financial commodities indicated by the information are
conbined with weights for the respective itens, wherein the
computation unit 104 out puts portfolios each obtai ned for one of
patterns of the weights for the respective itens as a result of
the conputation to a predeterm ned device, the portfolios each
m nimzing a value of the predeterm ned expression.



