
Risk Parity Portfolio vs. Other Asset Allocation Heuristic Portfolios

Denis Chaves (/search?query=&f%5B0%5D=authors%3AChaves%2C%20Denis) , Jason Hsu (/search?query=&f%5B0%5D=authors%3AHsu%2C%20Jason) , Feifei Li

(/search?query=&f%5B0%5D=authors%3ALi%2C%20Feifei) , Omid Shakernia (/search?query=&f%5B0%5D=authors%3AShakernia%2C%20Omid)

The Journal of Investing  Spring 2011, 20  ( 1) 108 - 118

DOI: 10.3905/joi.2011.20.1.108

 Download PDF  Add to Favorites  Share  Labels  Cite  
Alerts

(/content/iijinvest/20/1)

The Journal of Investing Vol 20 Issue 1
(/content/iijinvest/20/1)
Volume 20, Issue 1 
Spring 2011 (/content/iijinvest/20/1)

Log in (/openid-connect/sams-sigma/login-redirect?
prompt=login&openid_connect_destination=/content/iijinvest/20/1/108) to access this content or Request a Demo
(/Request-Demo)

Log in (/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijinvest/20/1/108)

Request a Demo (/Request-Demo)

Find topics, articles or authors...

 Focus (/highwire_display/entity_view/node/350559/content_tabs)

Article Authors

. .

(/)

(/Request-Demo)Request a Demo

My Account (/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijinvest/20/1/108&custom_message=) Menu

Find topics, articles or authors...

https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjstAO_p-cpO-bbjIWJlg2G3FsYkf59PeZJdkjOmP0PI0QF0mwMAHkoHuurzRyJoH15nOnzZOv46d-KtrCUwwn4aMJNb7KoTY-KVYr42O4FE0-q6OzkcCZA0LR5PTTFxmc_u3id5ydtAyIzWRQd5cvlbthlBsTNmS5ZktvUdItin68KEJNihtPWI3vVPYHLXbU8WcCKHqWNeoC2XUTEmwAEOAG-qb5xXYhKW9QcmC2cAq6eOkt9Dk7oiVM9x7wL69pi8KxLFM_YMJQe8Z7IiVmDnXB8FqRQVHPsVBaba_1Rm2C0jbVO-OkBxLXRZihVTsKnfwFYkEKZm3viHkss5Yj_l6QC4Y4hJ930XgI2FDHjJshF1unxCiiobopitoXyqyvOHEW2vsR55qnPUA6YDpjGywAbjE3m-i&sig=Cg0ArKJSzJbT2xq6NpWS&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://www.pm-research.com/market-perspectives
https://www.pm-research.com/search?query=&f%5B0%5D=authors%3AChaves%2C%20Denis
https://www.pm-research.com/search?query=&f%5B0%5D=authors%3AHsu%2C%20Jason
https://www.pm-research.com/search?query=&f%5B0%5D=authors%3ALi%2C%20Feifei
https://www.pm-research.com/search?query=&f%5B0%5D=authors%3AShakernia%2C%20Omid
https://www.pm-research.com/content/iijinvest/20/1
https://www.pm-research.com/content/iijinvest/20/1
https://www.pm-research.com/content/iijinvest/20/1
https://www.pm-research.com/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijinvest/20/1/108
https://www.pm-research.com/Request-Demo
https://www.pm-research.com/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijinvest/20/1/108
https://www.pm-research.com/Request-Demo
https://www.pm-research.com/highwire_display/entity_view/node/350559/content_tabs
https://www.pm-research.com/
https://www.pm-research.com/Request-Demo
https://www.pm-research.com/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijinvest/20/1/108&custom_message=


Previous (Https://Www.Pm-Research.Com/Content/Iijinvest/20/1/99) Next

Back to top 

 Download PDF  Add to Favorites  Share  Labels  Cite  Alerts

 (/)

Part of With Intelligence by S&P Global

 

About
(/about-

us)

Contact
(/contact-

us)

 

 

er.com/PM_Research_)w.linkedin.com/company/pmresearch/)

Related Articles 

Article Topics 

https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjsuN27LoQYkoHwzljpeOGVvSpCd5zffADOqwVmPmrQVx2V1RkhlJ3IlrU3usAMutgkiaJMtuQiscdjZuIA2yUcRK0Wl0-xBroU3IxHtF0ffZbhMCxdfHtuwNiDcdUfQ92wPAqJEkU0mUmYHrtRPzw-GGjiPGYs6qK7L7QqwmUjJzKcFBaFQQzQraoZ-L8Xh2mcMAMrULQAIk6LBJpCWBqXRRWJTue8cA9hzMpyo7zqzYomsAAs5J-bc_o_kPyZedjeG1U3kTKAKjPsOcrxBWhE2JJ6q4cbYLq9UtbcW8rLKOjo9AkphwzLsRu8oXdTL58ZbOyKHegbJo9nRUlfbEK66v3A5zpj9AXvF5XqxOC87oW3W-yRoQPD3Jiee7Ez_xqyP-yqUN9lmYSnzvS3FdGY93EEP1jLtx&sig=Cg0ArKJSzBN9YQ4EWfCC&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://www.pm-research.com/journals
https://www.pm-research.com/content/iijinvest/20/1/99
https://www.pm-research.com/content/iijinvest/20/1/119
https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjstXZKRpCReEyWcsHpXIfPli1aSVO1t9Hdt4nuIQOuCSRxpDNWr7zuobtj9cB67_SDXKtv37TIOw_E7ZPoXTt5yQ8-N8yss8VuoWbJpMzulE_EwSwgTVVMqLVm9jwPBNOle5VlhuZ0x9Jd-TRvTYWNaVq-jGP1xqEGCxsGfCdW6wVyQlhnzD9wbNzndgPT1ohmIqO4SIID5R7Gxe9qYWtJRtY3wU87Ulch4SqouRmgWK9a8pI2CD-JeSCXoKb2csNHFEiT2GgZXZx-SAFxpI4uQ9vrfdZBBWvWZN7c3M53vFePGw6spMWLl_u5nbw9lIWnMZAPabrJIX5EI83N8uR-3OgPQx7CzW_4Ox57orUhDzwHXY4caGT-O9YZLPgCo1OKENA5uTrt1yC0g_obaZNDPBBnyhDrYb&sig=Cg0ArKJSzH12qFgPwGKY&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://www.pm-research.com/journals
https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjsvx5QVHZuFCeQPCV1u5F-MqIN-k3N3alscTSbGZjWq4rzFsCQ7iv-cCvK0H6oDmGLRPaUBmxGtRZHYHsK03d5e58ylb5u2xFVjG9_qj4IsS1gfkmfe1bLBUfoe6AI5TpOjVSE3MDlcxMgsViMtnfuwWtfOKmlbl6kSNh8KS6wxki1XZWmYb7v6z7LdR2cdPatREQwmVIbN2YT6X-z8kyAwrIofkhUz8MmYlrbDUNJKTaZlee8cs_Q_8_MOmToVghswPpZCoWpHqPnPVNAPjqe_ZeprDL84IsJKzYb9Dk4XDZPNl8o96sej6I8tRsAHuXQrQRIw08m1Bk7ByuQYdVv_YJ68LuTE3LxqP4CQBQpqzVvD-suwIDcHDGXLNIX3VX3fBP7Ikoc5ygffKEtC0_QLAy0So8rsZ&sig=Cg0ArKJSzI2gH21H1U_h&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://www.pm-research.com/industry-voices
https://www.pm-research.com/
https://www.pm-research.com/about-us
https://www.pm-research.com/contact-us
https://twitter.com/PM_Research_
https://www.linkedin.com/company/pmresearch/


LOCATIONS

New York

41 Madison Avenue

20th Floor

New York, NY 10010

646 931 9045

London

One London Wall

London, EC2Y 5EA

0207 139 1600

Hong Kong

Level 3 Three Exchange Square

8 Connaught Place

Central Hong Kong

EXPLORE OUR RESEARCH

By Topic

By Journal

Portfolio Management in Theory and Practice (/topic/portfolio-management-theory-and-practice)

Quantitative Finance (/topic/quantitative-finance)

Economics and Financial History (/topic/economics-and-financial-history)

Risk Management in Theory and Practice (/topic/risk-management-theory-and-practice)

Asset Classes (/topic/asset-classes)

Regulation, Taxation, Governance, and Compliance (/topic/regulation-taxation-governance-and-compliance)

Portfolio Management (/content/iijpormgmt)

Financial Data Science (/content/iijjfds)

Impact & ESG Investing (/content/pmrjesg)

Fixed Income (/content/iijfixinc)

Investing (/content/iijinvest)

Derivatives (/content/iijderiv)

Alternative Investments (/content/iijaltinv)

Retirement (/content/iijretire)

Wealth Management (/content/iijwealthmgmt)

Beta Investment Strategies (/content/iijindinv)

Structured Finance (/content/iijstrfin)

Trading (/content/iijtrade)

Private Equity (/content/iijpriveq)

Snapshots (/snapshots)

© 2026 With Intelligence Ltd (https://withintelligence.com/) | All material subject to strictly enforced copyright laws.

https://www.pm-research.com/topic/portfolio-management-theory-and-practice
https://www.pm-research.com/topic/quantitative-finance
https://www.pm-research.com/topic/economics-and-financial-history
https://www.pm-research.com/topic/risk-management-theory-and-practice
https://www.pm-research.com/topic/asset-classes
https://www.pm-research.com/topic/regulation-taxation-governance-and-compliance
https://www.pm-research.com/content/iijpormgmt
https://www.pm-research.com/content/iijjfds
https://www.pm-research.com/content/pmrjesg
https://www.pm-research.com/content/iijfixinc
https://www.pm-research.com/content/iijinvest
https://www.pm-research.com/content/iijderiv
https://www.pm-research.com/content/iijaltinv
https://www.pm-research.com/content/iijretire
https://www.pm-research.com/content/iijwealthmgmt
https://www.pm-research.com/content/iijindinv
https://www.pm-research.com/content/iijstrfin
https://www.pm-research.com/content/iijtrade
https://www.pm-research.com/content/iijpriveq
https://www.pm-research.com/snapshots
https://withintelligence.com/


Cookies (https://www.withintelligence.com/cookies/)

Code of ethics (/code-of-ethics)

Terms & conditions (https://www.withintelligence.com/terms/)

Privacy policy (https://withintelligence.com/privacy/)

https://www.withintelligence.com/cookies/
https://www.pm-research.com/code-of-ethics
https://www.withintelligence.com/terms/
https://withintelligence.com/privacy/

