
Natixis Investment Managers Solutions – U.S. (Natixis IM Solutions) is committed to helping 
investment professionals build better portfolios for their clients. Based on our extensive experience 
with portfolio analysis and design, Natixis has developed a suite of asset allocation models that 
deliver efficient, risk-managed portfolios. Each model seeks to:

 •  Ensure an investment experience that matches an investor’s risk tolerance. 

 •  Combine assets in a way that optimizes the level of return based on the risk being taken.

 • Create the opportunity for enhanced risk-adjusted returns by shifting portfolio allocations in 
 response to volatility and momentum in the market.

Experienced portfolio management team
The model portfolios are managed by a robust team of analysts and portfolio managers, 
with experience spanning opportunistic investing, strategic portfolio design, manager 
selection and due diligence.

 •  The portfolios draw on strategies offered by Natixis Investment Managers, which has one of 
the most diverse and independent networks of affiliated managers in the industry. 

 •  Over the years our in-house team of dedicated portfolio consultants has worked directly with 
advisors, analyzing thousands of model portfolios to help identify drivers of risk and return.

 • This breadth of experience has led to the investment philosophy behind the Natixis Dynamic 
 Core Model Portfolios.
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NATIXIS INVESTMENT 
MANAGERS SOLUTIONS – U.S.: 
A DIVISION OF NATIXIS 
ADVISORS:

Institutional grade portfolio 
construction guided by experienced 
portfolio management team

More than 15 years of multi-asset 
portfolio experience 

Natixis Advisors has $38 billion  
in multi-asset portfolio 
assets under administration 1

NATIXIS INVESTMENT 
MANAGERS: 

Broad network of independent 
affiliated investment managers

$1.00 trillion in assets under 
management2  



NATIXIS DYNAMIC CORE MODEL PORTFOLIOS

Risk-aware and multi-strategy
Each Dynamic Core Model Portfolio uses a specific set of 
constraints designed to control risk. However, unlike many asset 
allocation products, the target level of risk in these models is 
not constant, but is adjusted periodically, using market-implied 
volatility. Tactical active positioning also factors in the market 
momentum of each asset, favoring higher momentum assets 
under most market conditions.

Natixis Dynamic Core Model Portfolio Investment Process  

Determine risk profile for  
model portfolio

Build efficiency core:  
scale portfolio weights 

Overall portfolio is risk structured 
using upper and lower bounds  

on equity allocations 

Relative allocations within 
broad asset classes are 
scaled according to an 
adjusted Sharpe ratio 

Tactically adjust portfolio 
weights using market signals

Asset momentum and market-
implied volatility are used to 
dynamically adjust portfolio 

weights through time 

Process drives performance
The Dynamic Core models are a suite of multi-asset and multi-strategy portfolios calibrated to align with investors’ risk tolerance and 
objectives. Model construction is driven by a well-defined investment philosophy that helps minimize surprises by insulating portfolio 
decisions from external factors and influences, such as investors’ emotions. 

 •  All portfolios take full advantage of a broad range of asset classes to provide better diversification.

 • Each portfolio is specifically designed to align with one of five investor risk profiles. 

 •  The risk-managed investment process is driven by clear and consistent rules.
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The five Dynamic Core models 
The Dynamic Core Model Portfolios are designed as quantitative core  
allocations and built to provide a return consistent with their risk profile. 
Further, their allocations reflect asset efficiency, defined as the asset’s 
marginal return contribution given the marginal risk it contributes to a portfolio. 

Although standard investment theory states that assets will provide a return 
that is proportionate with their risk, we have observed that there is often 
deviation from this risk-return equilibrium. When these deviations occur, we 
believe it presents opportunities for excess return.

INVESTOR BENEFITS: 

• Wide network of investment managers

•  Broad diversification

•  Risk-managed investment system

•  Systematic rules-based process

Benchmark allocations for Natixis Dynamic Core Model Portfolios
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Investing involves risk, including the risk of loss. Investment risk exists with active and passive investments. There is no assurance that any investment will meet 
its performance objectives or that losses will be avoided.
Natixis Investment Managers includes all of the investment management and distribution entities affiliated with Natixis Distribution, L.P. and Natixis Investment 
Managers S.A.
1  Assets under Administration may include assets for which non-Regulatory AUM services are provided. Non-Regulatory AUM includes assets which do not fall 

within the SEC’s definition of Regulatory AUM in Form ADV, Part 1. As of September 30, 2019.
2  Net asset value as of September 30, 2019. Assets under management (“AUM”), as reported, may include notional assets, assets serviced, gross assets, assets 

of minority-owned affiliated entities and other types of non-regulatory AUM managed or serviced by firms affiliated with Natixis Investment Managers.
3  Cerulli Quantitative Update: Global Markets 2019 ranked Natixis Investment Managers as the 17th largest asset manager in the world based on assets under 

management as of December 31, 2018.
Asset allocation models are intended for informational purposes only and should not be construed as a recommendation or investment advice, as the allocations 
provided do not take into account the investment objectives, risk tolerance, restrictions, liquidity needs or other characteristics of any one particular investor.
Natixis Advisors, L.P. provides discretionary advisory services through its divisions Active Index Advisors®, Managed Portfolio Advisors® and Natixis Investment 
Managers Solutions-US. Discretionary advisory services are generally provided with the assistance of model portfolio providers, some of which are affiliates of Natixis 
Investment Managers.
Natixis Advisors, L.P. (“Natixis Advisors”) is one of the independent asset managers affiliated with Natixis Investment Managers.
Natixis Distribution, L.P. is a limited purpose broker-dealer and the distributor of various registered investment companies for which advisory services are provided 
by affiliates of Natixis Investment Managers. 
Copyright © 2020 Natixis Distribution, L.P. All rights reserved.
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NATIXIS INVESTMENT MANAGERS

Natixis Investment Managers serves financial professionals with more insightful ways to construct 

portfolios. Powered by the expertise of more than 20 specialized investment managers globally, we  

apply Active Thinking® to deliver proactive solutions that help clients pursue better outcomes in all 

markets. Natixis ranks among the world’s largest asset management firms3 ($1.00 trillion AUM2).

To learn more about the Natixis Dynamic Core Model 
Portfolios, please work with your financial professional.
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