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Inception Date November 06, 2012 

Total Assets $5.76 Billion (as of 12/31/2024) 

Adviser Brighthouse Investment Advisers, LLC 

Sub Adviser MetLife Investment Management, LLC 

Portfolio Managers 
Base Portion 

 
Kristi Slavin, President 

 
James Mason, Vice President 

 
Anna Koska, Vice President 

 

 
Overlay Portion 

 
Eric Chan, Director 

  

  

 

General Information 

 

 

 

Investment Strategy 1 

 

The MetLife Multi-Index Targeted Risk Portfolio seeks to achieve its objectives by 
investing approximately 75% of its assets in the Underlying Portfolios, which are 
passively managed index portfolios (the "Base Portion"), and approximately 25% of 
its assets in a volatility management overlay of stock index futures (the "Overlay 
Portion"), such as the S&P 500 Index. In its neutral state, the Portfolio will allocate 
60% of its total assets to equity and 40% of its total assets to fixed-income securities. 

 

 

Portfolio Statistics 
 1 YR 3 YR Inception  

Sharpe 0.25 -0.37 0.46  

Beta* 1.47 1.19 0.96  

Correlation* 0.98 0.98 0.93  

Std. Deviation 10.25 11.68 9.07  

 Weighted Portfolio Duration (Month End)   4.96 

 Portfolio Benchmark: The Dow Jones Moderate Portfolio Index is a 
member of the Dow Jones Relative Risk Index Series and is designed 
to measure a total portfolio of stocks, bonds, and cash, allocated to 
represent an investor’s desired risk profile. The Dow Jones Moderate 
Portfolio Index level is set to 60% of the Dow Jones Global Stock 
CMAC Index’s downside risk over the past 36 months.             
*Statistic is measured against the Dow Jones Moderate Index 
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Portfolio Allocation 

Portfolio Composition & Positioning 

  
Strategic 

Allocation 
11/30/2024 12/31/2024 

Equity 60.0% 69.9% 69.8% 

U.S. Large Cap Stocks 27.8% 32.3% 32.5% 

Developed Non-U.S. Stocks 19.0% 22.3% 22.4% 

U.S. Mid Cap Stocks 8.3% 9.5% 9.3% 

U.S. Small Cap Stocks 5.0% 5.8% 5.6% 

Fixed Income 40.0% 40.1% 40.4% 

U.S. Bonds 40.0% 40.1% 40.4% 

International Bonds 0.0% 0.0% 0.0% 

Cash 0.0% 0.0% 0.0% 

Total Portfolio Exposure 100.0% 110.0% 110.2% 

 

Top 5 Holdings 
 % of Portfolio 

BHFT II MetLife Aggregate Bond Index Portfolio 40.4% 

S&P 500 Futures 16.4% 

BHFT II MetLife Stock Index Portfolio 16.1% 

EAFE Futures 11.4% 

BHFT II MetLife MSCI EAFE® Index Portfolio 11.1% 

Total 95.4% 

 



 


