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RESUMEN

En este trabajo se considera el caso de un productor agropecuario o forestal renuente al riesgo que desea invertir en dos actividades productivas
simultaneas diferentes y en un instrumento financiero sin riesgo, mediante la formacion de un portafolio que le dé el menor riesgo posible. La
formacion de este portafolio es una forma de auto-aseguramiento que le permite una reduccion en el riesgo inherente a su actividad empresarial.
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SUMMARY

This paper examines the case of a risk-averse producer who wants to invest in two different simultaneous agricultural or forestry activities and
in a risk-free security, by forming a portfolio that minimizes his risk. Putting together this portfolio is a way of self-insurance, allowing the
producer a reduction in the risk inherent in his business activities.
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