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The minimum variance portfolio and equally-weighted portfolio have been used exten-

sively in the financial markets, however, both tend to be biased in the point of the risk

contribution. In order to overcome this drawback, the equally-weighted risk contribu-

tions portfolios has been proposed, which puts emphasis on the risk contribution of

investment. In this paper, we analyze on the properties of equally-weighted risk con-

tributions portfolios followed from Maillard, Roncalli and Teiletche (2009). By using

currency data, we compare numerically the properties of minimum variance portfolios

and equally-weighted portfolios. The numerical calculation shows the robustness of

this proposed approach.
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