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Inception Date April 24, 2012 

Total Assets $606.75 Million (as of 3/31/2025) 

Adviser Brighthouse Investment Advisers, LLC 

Sub Adviser Schroder Investment Management North America, Inc. 

Portfolio Managers 

 
Johanna Kyrklund, Group CIO 

Marcus Durell, Head of Derivatives 
Mallory Timmermans, Head of Risk Managed 
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General Information 

 

 

Investment Strategy 1 

The Schroders Global Multi-Asset Portfolio is structured to deliver capital 
appreciation and current income while actively managing risk. This portfolio aims to 
provide more predictable returns by adapting to changing risk and market 
conditions. 

 

 

Portfolio Statistics 
 1 YR 3 YR Inception  

Sharpe 0.05 -0.02 0.48  

Beta* 1.31 1.10 0.93  

Correlation* 0.96 0.97 0.93  

Std. Deviation 9.60 10.35 8.11  

 Weighted Portfolio Duration (Month End)   5.28 

 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 

 
Strategic Asset Allocation 

 

Portfolio Allocation 

Portfolio Composition 
 

Strategic 
Allocation 

2/28/2025 3/31/2025 

Developed Equity 60.0% 63.5% 60.2% 

U.S. Stocks 0.0% 46.7% 43.4% 

Developed Non-U.S. 0.0% 16.8% 16.8% 

Volatility Management* 0.0% 0.0% 0.0% 

Fixed Income 40.0% 33.4% 34.3% 

U.S. Bonds 0.0% 39.6% 38.0% 

International Bonds 0.0% -6.2% -3.7% 

Opportunistic 0.0% 0.5% 1.0% 

Emerging Market Equities 0.0% 0.5% 1.0% 

Emerging Market Debt 0.0% 0.0% 0.0% 

High Yield Debt 0.0% 0.0% 0.0% 

Commodities 0.0% 0.0% 0.0% 

Real Estate 0.0% 0.0% 0.0% 

TIPS 0.0% 0.0% 0.0% 

Cash 0.0% 2.6% 4.5% 

Total Portfolio Exposure 100.0% 100.0% 100.0% 

 
*Consists of hedged equity/fixed income and cash-like positions 

Top 5 Holdings 
 % of Portfolio 

Schroders - US Bonds 35.6% 

Schroders - Passive MSCI World Replication 23.8% 

Schroders – QEP Global Core 20.5% 

Schroders - US Diversified 10.2% 

iShares iBOXX $ Investment Grade Corporate Bond ETF 5.3% 

Total 95.4% 

 



 


