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Introduction to Dimensional
For Financial Advisers in Ireland (EUR)

FOR PROFESSIONAL USE ONLY. NOT FOR USE WITH THE PUBLIC OR RETAIL INVESTORS.

This material has been issued by Dimensional Fund Advisors Ltd. (DFAL), registered address 20 Triton Street, Regent's Place, London, NW1 3BF, Company Number 02569601, which is authorised and
regulated by the Financial Conduct Authority (FCA) - Firm Reference No.150100.

This material is directed exclusively at recipients who are professional clients as defined by the rules of the FCA or are otherwise eligible under these rules or, if distributed in an EEA jurisdiction other than the
United Kingdom, at recipients who are professional clients within the meaning of MiFID (2004/39/EC), as implemented in such jurisdiction. The information in this material is provided in good faith without any
warranty and is intended for the recipient’s background information only. Information and opinions presented in this material have been obtained or derived from sources believed by DFAL to be reliable, but
DFAL makes no representation as to their accuracy or completeness. It does not constitute investment advice, recommendation, or an offer of any services or products for sale and is not intended to provide a
sufficient basis on which to make an investment decision. It is the responsibility of any persons wishing to make a purchase to inform themselves of and observe all applicable laws and regulations.
Unauthorised copying, reproducing, duplicating, or transmitting of this material is strictly prohibited. DFAL accepts no responsibility for loss arising from the use of the information contained herein.

Past performance is not a guarantee of future results. There is no guarantee strategies will be successful.
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Advantages of Using Dimensional

More than 35 years of practical experience adding value for our clients

Consistent Investment Philosophy
» Based on sensible insights into the capital markets
 Supported by rigorous theoretical and empirical research

* Embedded throughout our investment process

Expertise in Portfolio Implementation

« Transparent, process-driven approach

« Systematically targets dimensions of expected returns

 Carefully manages the tradeoffs between premiums, diversification, and implementation costs

* Focuses on continual improvement

Robust and Evolving Capabilities

 Strong ties to academic community and interactions with respected financial economists
 Shared philosophy, process, and systems across offices worldwide

« Continuous global trading capability and deep understanding of local market microstructures
» Extensive investments in research and technology

There is no guarantee strategies will be successful.
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Global Investment Team,
One Dynamic Process

nvestment Personnel .
.ICIientServi:e Founded In 1 981

Amsterdam
Vancouver ‘ . London w Berlin
Toronto
Santa Monica O vot.CharIotte O Tokyo
ustin

o Singapore

€436B in global AUM

Sydney
Melbourne

More than 1,100 employees globally

In EUR. Dimensional Fund Advisors LP founded in 1981. Global AUM and number of employees as of December 31, 2016.
Locations with offices operated by Dimensional. “Dimensional” refers to the Dimensional separate but affiliated entities generally, rather than to one particular entity. These entities are Dimensional Fund Advisors LP, Dimensional Fund Advisors Ltd., DFA
Australia Limited, Dimensional Fund Advisors Canada ULC, Dimensional Fund Advisors Pte. Ltd., and Dimensional Japan Ltd.
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Assets Under Management

As of December 31, 2016

€436B Firm total AUM

us
Equities Developed

35.9% ex US
Equities
18.5%

REITs & Emerging

Commodities Markets
3.5% —_ 13.1%

Fixed
Global e

Allocation & 20.6%

Target Date

2.1% Global
Equity
6.3%

Over the years, we have
expanded our investment
offering to cover the
global markets

All assets in EUR. Assets are preliminary and may be revised.

FAS Business

FAS AUM Allocation

us
Equities

__________ . 38.3%
Equities

oO
€278.3B 19.0%

(63.8%)

Emerging
Markets
7.8%

mo—oe === o

Target Date Gjobal

2.2% Equity
6.8%

Financial adviser The composition of

assets account for adviser assets reflects

over half of the firm'’s a globally diversified

total assets approach to investing



Strong Ties to Leading Academics

Academic Consultants’

Eugene F. Fama,?3 Nobel laureate
Booth School of Business
University of Chicago

Kenneth R. French?2:3
Tuck School of Business
Dartmouth College

Robert C. Merton,3 Nobel laureate
Sloan School of Management
Massachusetts Institute of Technology

Toshiki Honda

Graduate School of International
Corporate Strategy

Hitotsubashi University

Robert Novy-Marx
Simon Business School
University of Rochester

Sunil Wahal
W.P. Carey School of Business
Arizona State University

As of December 31, 2016.

1. Academic consultants have consulting agreements with Dimensional Fund Advisors LP or one of its affiliates.
2. Members of the Board of Directors for Dimensional Fund Advisors LP.

3. Members of Dimensional Fund Advisors LP's Investment Research Committee.

Independent Directors of
the Mutual Fund Board*

George M. Constantinides
Booth School of Business
University of Chicago

John P. Gould
Booth School of Business
University of Chicago

Roger G. Ibbotson
Yale School of Management
Yale University

Edward P. Lazear
Graduate School of Business
Stanford University

Myron S. Scholes, Nobel laureate

Graduate School of Business
Stanford University

Abbie J. Smith
Booth School of Business
University of Chicago
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4. Refers to Mutual Funds managed by an affiliate of Dimensional Fund Advisors Ltd., not including Dimensional Funds plc, Dimensional Funds Il plc or Dimensional Funds ICVC. Details of the Board of Directors of Dimensional Funds plc, Dimensional Funds

Il plc or Dimensional Funds ICVC can be found in the fund's current prospectus.



Innovations in Finance
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FTSE 100
Options Pricing Model Variable Maturity Index
. Fischer Black; Strategy Implemented Five-Year
Behaviour of Myron Scholes; Eugene Fama and Government
Securities Prices Robert Mertpn; ) Dimensional Fund Advisors Bond Strategy
Diversification and Paul Samuelson Nobel Prize in Economics, 1997 Research on interest rates o
Portfolio Risk Nobel Prize in Economics, 1970 and the yield curve
Harry Markowitz
Nobel Prize in Economics, 1990 Dimensional DI . |
Investments and Santa Monica iImensiona
Capital Structure First Major Study of office opens L;:gﬁtisl
Nobel Pri .FrEanCO M.Od'%lf?asns' Manager Performance The Size Effect US Srmall Advisor
obelrrize In co’\r}lomlcs,M'” Michael Jensen, 1965 Rolf Banz; ma Services
. erton Miller A.G. Becker Corporation, 1968 University of Chicago Cap Strategy business
Nobel Prize in Economics, 1990
1952 1961 1965 1968 1972 1981 198319841985 1987 1989
1950's 1960's 1970's 1980's
1958 1962 1964 1966 1971,1973 1977 1981 198311984 1986

FTSE All-Share
Index

The Role of Stocks

James Tobin
Nobel Prize in Economics, 1981

Dimensional Fund
Advisors

The Birth of Index
Funds

Capital Asset Pricing

Model (CAPM)

William Sharpe
Nobel Prize in Economics, 1990

David Booth and John McQuown
Wells Fargo Bank, 1971,

Rex Sinquefield

American National Bank, 1973

launched by David Booth
and Rex Sinquefield

US Micro
Cap Strategy

International
Small Cap Strategy

International Size
Effects

Dimensional Fund
Advisors

One-Year Fixed
Income Strategy

Efficient Markets
Hypothesis

Eugene Fama

University of Chicago

Nobel Prize in Economics, 2013

Database of Securities

Prices since 1926
Roger Ibbotson and Rex
Sinquefield publish, “Stocks,
Bonds, Bills, and Inflation”
(SBBI)

Index

Research on International
Small Cap Effect

Russell 2000
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Innovations in Finance

Dimensional

Nobel Prize Recognises Value vs. Growth Research Austin office opens
Modern Finance Jim Davis, Eugene Fama and and becomes new
William Sharpe for the Kenneth French extend US value global headquarters o
Capital Asset Pricing Model; International and growth research back to 1926 PI’Ofltab.IIIty ‘Research
Harry Markowitz for Portfolio Theory; Small Cap T Research I.dentlfles a rf)bust proxy
Merton Miller for work on the effect Value Strat Emerain fc?r a new investable dlmenspn O.f.
of firms' capital structure and alue strategy gng . Russell Micro higher expected return, profitability
dividend policy on their prices T Markets Ibbotson Associates
Value Strategy adds Value & Growth Cap Index
. . . SBBI
Multifactor Asset Pricing o; ] |
Model and the Value Effect imensiona
Eugene Fama and Kenneth French; Australian
University of Chicago Strategy
1990 |1992 1995 1998 |1999 2002 2005 2008 2010 2012 12013
1990's 2000's 2010's
1990 1992 1993 1995 1997 1999 2002 2004 2008 2009 2010 2012 2013
Global Fixed Emerging Applied Core Equity Dimensional
Income Strategy Dimensional  Markets Small Dimensional Dimensional Fund Advisors UK/EurOpeﬁ_Oper?s
A ; e offices in
Sydney office opens Cap Strategy Vancouver office opens research on thecifflecs;ctzlgigsf Short-Term  Amsterdam and
US Value Nobel Prizes Extended Berlin
Strategy Robert Merton Quality m_
. . - dM . . i
Dimensional ] Sagholezrg; MSCI EAFE Core Equity Strategies Credit Prize
London office opens _INternational , S Strategy
p options pricing Small Cap Eugene Fama
Large Cap Strategy - i - in Economic
MSCI EAFE Index University of Chicago Soionme
Emerging Value Index Graduate School of Business
is renamed the University of Chicago
Markets Strategy 22!g;?:?t?gfmlpj;]fi)xpe:r(Bc;\'zvabase Booth School of Business in recognition
of Booth family gift
Real Estate Converts to Multifactor
Securities Strategy Framework TRACE research
changes to the TRACE trade reporting
Russell 2000 database brought more transparency

Value Index to the USD bond market

FTSE 250 Index 9
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Dynamic Investment Process
An integrated approach to adding value

Adding Value

for Clients

RESEARCH

I Dimensional

The Market

* Use information in prices and
fundamental data to pursue
higher expected returns.

Portfolio Structure

* Identify the dimensions
of expected returns and
consider the interactions
among premiums,
diversification, and costs.

Implementation

* Maintain strategy focus
while balancing tradeoffs
between competing premiums and
use a flexible process to
help control costs.

11



How Dimensional’s Approach is Ditferent

Conventional
Management

Attempts to identify
mispricing in securities

Relies on forecasting to
select “undervalued”
securities or time markets

Generates higher
expenses, trading costs,
and risks

Allows commercial index
to determine strategy

Attempts to match index
performance, restricting
which securities to hold
and when to trade

Prioritises low tracking
error over higher
expected returns

I Dimensional

Dimensional

Gains insights about
markets and returns from
academic research

Structures portfolios
along the dimensions of
expected returns

Adds value by
integrating research,
portfolio management,
and trading

12
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Dimensions of Expected Returns

Expected returns are driven by prices investors pay and cash flows they expect to receive

DIMENSIONS POINT TO SYSTEMATIC DIFFERENCES IN EXPECTED RETURNS To be considered a

dimension of expected return,

a premium must be:
Market P
Equity premium — stocks vs bonds e Sensible
. * Persistent
Company Size
@ Small cap premium — small vs large companies e Pervasive
=
3 : . * Robust
3l Relative Price
Value premium — value vs growth companies e Cost-effective
Profitability?
Profitability premium — high vs low profitability companies
T
L Term
8 Term premium — longer vs shorter maturity bonds
Z
o .
3 Credit
i Credit premium — lower vs higher credit quality bonds
Diversification does not eliminate the risk of market loss. 1. Relative price as measured by the price-to-book ratio; value stocks are those with lower price-to-book ratios. 13

2. Profitability is a measure of current profitability, based on information from individual companies’ income statements.



Dimensions of Expected Returns

lllustrative index performance: Annualised compound returns (%)

I Dimensional

UK STOCKS EUROPEAN STOCKS US STOCKS EMERGING MARKETS STOCKS
(GBP) (EUR)" (USD) (USD)
SMALL LARGE SMALL LARGE SMALL LARGE SMALL LARGE
1970-2016 1981-2016 1928-2016 1989-2016
15.27
11.10 11.83 9.79 12.15 9.75 11.41 9.60
N
(V2]
Dimensional MSCI UK Dimensional MSCI Europe Dimensional S&P 500 Dimensional MSCI Emerging
UK Small Cap Index Europe Small Index US Small Cap Index Emerging Markets Markets Index
Index (gross div.) Cap Index (gross div.) Index Small Cap Index  (gross div.)
LOW HIGH LOW HIGH LOW HIGH LOW HIGH
1975-2016 15.44 1975-2016 1927-2016 1989-2016
o 13.90
R, 12.38 10.27 12.92 13.13
o
[
2
-
K Fama/French Fama/French Fama/French Fama/French Fama/French Fama/French Fama/French Fama/French
& UK Value UK Growth Europe and Europe and US Value Index ~ US Growth Index Emerging Markets Emerging Markets
Index Index Scandinavia Scandinavia Value Index Growth Index
Value Index Growth Index
HIGH LOW HIGH LOW HIGH LOW HIGH LOW
1990-2016 1990-2016 1964-2016 1996-2016
>
o 12.55
= 9.08 5 84 9.74 7.96
.g . 5 . 2 2 2 . 7 5
[y
1
o. Dimensional Dimensional Dimensional Dimensional Dimensional Dimensional Dimensional Dimensional
UK High UK Low Profitability Europe High Europe Low US High US Low Profitability Emerging Markets Emerging Markets
Profitability Index  Index Profitability Index  Profitability Index Profitability Index  Index High Profitability ~ Low Profitability
Index Index

Profitability is measured as operating income before depreciation and amortisation minus interest expense scaled by book.
1. Pre-1999 returns calculated in DEM, post-1999 returns calculated in EUR. Indices are not available for direct investment. Their performance does not reflect the expenses associated with the management of an actual portfolio. Past performance is nota
guarantee of future results. Returns may increase or decrease a result of currency fluctuations. Index returns are not representative of actual portfolios and do not reflect costs and fees associated with an actual investment. Actual returns may be lower. See
“Index Descriptions” in the appendix for descriptions of Dimensional and Fama/French index data. Eugene Fama and Ken French are members of the Board of Directors for and provide consulting services to Dimensional Fund Advisors LP.

The S&P data are provided by Standard & Poor’s Index Services Group. MSCI data © MSCI 2017, all rights reserved.
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Historical Performance of Premiums over
Rolling Periods

Europe markets
Overlapping Periods: January 1975-December 2016

Overlapping Periods: January 1970-December 2016
MARKET beat T-BILLS VALUE beat GROWTH

96% of the time

15-Year 99% of the time 15-Year

10-Year 80% of the time 10-Year 88% of the time
66% of the time 5-Year 72% of the time

5-Year
1-Year 63% of the time 1-Year 60% of the time
Market is MSCI Europe Index (gross div.). Value is Fama/French Europe and Scandinavia Value Index.
Bills is Euro Short-Term Rate (EUR). Growth is Fama/French Europe and Scandinavia Growth Index.
There are 325 overlapping 15-year periods, 385 overlapping 10-year periods,

There are 358 overlapping 15-year periods, 445 overlapping 10-year periods,

505 overlapping 5-year periods, and 553 overlapping 1-year periods. 445 overlapping 5-year periods, and 493 overlapping 1-year periods.

Overlapping Periods: January 1990-December 2016

Overlapping Periods: January 1981-December 2016
SMALL beat LARGE HIGH PROFITABILITY" beat LOW PROFITABILITY

100% of the time

15-Year 63% of the time 15-Year

100% of the time

10-Year 73% of the time 10-Year

5-Year 64% of the time 5-Year 93% of the time
78% of the time

1-Year 61% of the time 1-Year

Small is Dimensional Europe Small Index. High is Dimensional Europe High Profitability Index.

Large is MSCI Europe Index (gross div.). Low is Dimensional Europe Low Profitability Index.

There are 253 overlapping 15-year periods, 313 overlapping 10-year periods, There are 145 overlapping 15-year periods, 205 overlapping 10-year periods,
373 overlapping 5-year periods, and 421 overlapping 1-year periods. 265 overlapping 5-year periods, and 313 overlapping 1-year periods.

Indices are not available for direct investment. Past performance is not a guarantee of future results.

1. Profitability is a measure of current profitability, based on information from individual companies’ income statements.
Based on rolling annualised returns using monthly data. Rolling multiyear periods overlap and are not independent. This statistical dependence must be considered when assessing the reliability of long-horizon return differences.

“One-Month Treasury Bills” is the IA SBBI US 30 Day TBill TR USD, provided by Ibbotson Associates via Morningstar Direct. Dimensional Index data compiled by Dimensional. Fama/French data provided by Fama/French. MSCI data copyright MSCI 2017, 15
all rights reserved. Eugene Fama and Ken French are members of the Board of Directors for and provide consulting services to Dimensional Fund Advisors LP. Index descriptions available upon request.
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Historical Performance of Premiums over

Rolling Periods

US Markets

Overlapping Periods: July 1926-December 2016

MARKET beat T-BILLS

95% of the time

15-Year

10-Year 85% of the time

5-Year 77% of the time

1-Year 69% of the time

Market is Fama/French Total US Market Research Index.

T-Bills is One-Month US Treasury Bills.

There are 907 overlapping 15-year periods, 967 overlapping 10-year periods,
1,027 overlapping 5-year periods, and 1,075 overlapping 1-year periods.

Overlapping Periods: June 1927-December 2016

SMALL beat LARGE

82% of the time

15-Year

72% of the time

10-Year
5-Year 64% of the time
1-Year 57% of the time

Small is Dimensional US Small Cap Index.

Large is S&P 500 Index.

There are 896 overlapping 15-year periods, 956 overlapping 10-year periods,
1,016 overlapping 5-year periods, and 1,064 overlapping 1-year periods.

Indices are not available for direct investment. Past performance is not a guarantee of future results.
1. Profitability is a measure of current profitability, based on information from individual companies’ income statements.

Overlapping Periods: July 1926-December 2016

VALUE beat GROWTH

15-Year 95% of the time

10-Year 85% of the time

5-Year 75% of the time

1-Year 61% of the time

Value is Fama/French US Value Research Index.

Growth is Fama/French US Growth Research Index.

There are 907 overlapping 15-year periods, 967 overlapping 10-year periods,
1,027 overlapping 5-year periods, and 1,075 overlapping 1-year periods.

Overlapping Periods: July 1963-December 2016

HIGH PROFITABILITY' beat LOW PROFITABILITY

15-Year 100% of the time

10-Year 99% of the time

5-Year 93% of the time

1-Year 69% of the time

High is Dimensional US High Profitability Index.

Low is Dimensional US Low Profitability Index.

There are 463 overlapping 15-year periods, 523 overlapping 10-year periods,
583 overlapping 5-year periods, and 631 overlapping 1-year periods.

Based on rolling annualised returns using monthly data. Rolling multiyear periods overlap and are not independent. This statistical dependence must be considered when assessing the reliability of long-horizon return differences.
“One-Month Treasury Bills” is the IA SBBI US 30 Day TBill TR USD, provided by Ibbotson Associates via Morningstar Direct. Dimensional Index data compiled by Dimensional. Fama/French data provided by Fama/French. The S&P data is provided by
Standard & Poor's Index Services Group. Eugene Fama and Ken French are members of the Board of Directors for and provide consulting services to Dimensional Fund Advisors LP. Index descriptions available upon request.
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Sources of Higher Expected Returns

Dimensional offers value-added exposure to term and credit premiums across markets

TERM PREMIUMS: AVERAGE ANNUAL RETURNS (%) IN EXCESS OF 1-3 YEARS

US Government Non-US Government US Credit

1976-2016 1985-2016 1976-2016

1-5 Years 0.33 0.50 0.44
1-10 Years 0.73 1.36 0.98
1-30+ Years 1.16 1.83 1.40

CREDIT PREMIUMS: AVERAGE ANNUAL RETURNS (%) IN EXCESS OF GOVERNMENT

US 1-3 Years US Intermediate Global Intermediate

1989-2016 1973-2016 1999-2016

AAA 0.22 0.19

AA 0.50 0.39

A 0.80 0.83

BBB 1.56 1.98

lllustrative index performance: Average annual returns (%) in US dollars. Differences expressed in percent. Bloomberg Barclays US Indices for US bond returns. Citi World Government Indices Hedged to USD for ex US bond returns. Bloomberg Barclays

Global Agg Government Intermediate AAA, Global Credit Intermediate AAA, AA, A, BBB indices for Global Intermediate Credit Premiums. Indices are not available for direct investment; therefore, their performance does not reflect the expenses
associated with the management of an actual portfolio. Past performance is no guarantee of future returns. Asset class filters were applied to data retroactively and with the benefit of hindsight. Actual returns may vary. Citi fixed income indices 17
copyright 2017 by Citigroup. Bloomberg Barclays data provided by Bloomberg.



Refining the Universe

Considerations and potential exclusions

Structural
* REITs'
« Highly regulated utilities'

Event-Driven

Merger or target
of acquisition

Upcoming
announcements

Share classes with
foreign restrictions and
with significant premiums

Recent IPO
Bankruptcy

Extraordinary events

> Dimensional

Ongoing

 Listing requirements
 Limited operating history
* Insufficient data

 |nsufficient float
or liquidity

Considerations and potential exclusions apply to securities Dimensional determines to fall within these categories at the time of potential purchase. This is not a complete list of all possible considerations and potential exclusions, and is subject to change in all

respects.
1. Not applicable to all strategies.

18
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Managing Portfolios to Maintain
Asset Class Consistency

Dimensional monitors strategies to preserve deep exposure to the asset class

ASSETS IN SMALL CAP COMPANIES (BOTTOM 10% OF MARKET CAP)

Russell 2000 Dimensional

Index US Small Cap Strategy

May 31 Averages (11 months after reconstitution) 89.54% 95.91%
June 30 Averages (reconstitution month) 96.57% 95.59%

Dimensional
US Small Cap
Strategy

|

95%

90%

Russell

2000 Index
85%

2004 2005 2006 2007 2008 2009 2010 2011 2012 2013 2014 2015 2016

As of December 31, 2016. Monthly data, 2004-2016. Frank Russell Company is the source and owner of the trademarks, service marks, and copyrights related to the Russell Indexes. Indices are not available for direct investment.

19
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Integrated Portfolio Implementation

Efficiently balancing expected premiums with the costs of turnover on a daily basis

ILLUSTRATIVE EXAMPLE

Balance
Competing

PORTFOLIO 0
Premiums

& Costs

Candidate
Orders

Flexible

Trading

» We continuously evaluate
the portfolio:

— Buy/sell decisions consider
Executed i i
A expecte_d daily premiums versus
transactions costs.

— Spread trading over time to

minimise market impact.

* Process built to focus on higher
expected returns every day while
considering costs.

; Portfolio Feedback _I

20
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Working With Dimensional

Dimensional supports key elements of your business

Investments

Research/ Portfolio Ongoing
Portfolio Construction/ Education

Management Analysis Tools The Goal:
An
YOUR ®) .
: utstandin
Messaglng BUSINESS g
Investor
Client Marketing Client-Ready Experience
Events Resources Content

Business Strategy

Advisor i
Benchmarking Community/ Stratgglc
Planning

Study Groups

22



The Dimensional Experience for Advisers

A rewarding business relationship starts with mutual due diligence

Discovery

Engagement

Action

Introductory Call

Learn about Dimensional and describe
your advisory practice to us.

Get acquainted and determine whether
to mutually explore a business
relationship.

Personal Meeting

Get a deeper view of our philosophy,
research, investment process, strategies,
and the benefits of working with
Dimensional.

Discuss your investment approach,
advisory model, business goals, and
challenges.

Business Engagement

Follow up from Intro Conference with
advanced discussions on:
Conference topics
Dimensional’s strategies
Technical/operations issues
Strategic business planning
Next steps in the process

Information Exchange

Receive Dimensional materials and
complete the Adviser Discovery Form.

Information exchange guides
future discussions.

Explore Dimensional

Receive follow up material and
temporary access to the client site, which
features:

* Dimensional research and opinion

» Client education content

* Fund information

* Analytics tools

* Publications and reports

Strategic Planning

Develop a plan to address:
Portfolio management process
Investment/asset allocation
Transitioning your practice
Client messaging
Leveraging Dimensional resources
Action items and timeline

> Dimensional

Introductory Conference

Attend a two-day event in London that
covers:

Investment theory
Asset pricing research
Dimensional strategies
Portfolio applications
Marketing support
New model of advice

Transition and Growth

As you build your practice, look to
Dimensional for support in key areas:

Investment analysis

Research and thought leadership
Marketing and communication
Professional education

Client service

Practice management ideas

23
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Dimensional Fund Advisors

Putting financial science to work for clients

We use information in market prices throughout our investment
process to build solutions that pursue higher expected returns.

We add value by identifying relevant dimensions of expected returns
and continually balancing the tradeoffs among competing premiums,
diversification, and costs.

We work with clients to understand their long-term needs and
to add to their success.

25
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Historical Performance of Premiums over

Rolling Periods
Developed ex US Markets

Overlapping Periods: January 1970-December 2016

MARKET beat T-BILLS

91% of the time

15-Year

10-Year 88% of the time

5-Year 68% of the time

1-Year 63% of the time

Market is MSCI World ex USA Index (gross div.).

T-Bills is One-Month US Treasury Bills.

There are 385 overlapping 15-year periods, 445 overlapping 10-year periods,
505 overlapping 5-year periods, and 553 overlapping 1-year periods.

Overlapping Periods: January 1970-December 2016

SMALL beat LARGE

95% of the time

15-Year

10-Year 86% of the time

5-Year 81% of the time

1-Year 62% of the time

Small is Dimensional International Small Cap Index.

Large is MSCI World ex USA Index (gross div.).

There are 385 overlapping 15-year periods, 445 overlapping 10-year periods,
505 overlapping 5-year periods, and 553 overlapping 1-year periods.

Indices are not available for direct investment. Past performance is not a guarantee of future results.
1. Profitability is a measure of current profitability, based on information from individual companies’ income statements.

Overlapping Periods: January 1975-December 2016

VALUE beat GROWTH

15-Year 100% of the time

10-Year 98% of the time

5-Year 91% of the time

1-Year 69% of the time

Value is Fama/French International Value Index.

Growth is Fama/French International Growth Index.

There are 325 overlapping 15-year periods, 385 overlapping 10-year periods,
445 overlapping 5-year periods, and 493 overlapping 1-year periods.

Overlapping Periods: January 1990-December 2016

HIGH PROFITABILITY" beat LOW PROFITABILITY

15-Year 100% of the time

10-Year 100% of the time

5-Year 93% of the time

1-Year 80% of the time

High is Dimensional International High Profitability Index.

Low is Dimensional International Low Profitability Index.

There are 145 overlapping 15-year periods, 205 overlapping 10-year periods,
265 overlapping 5-year periods, and 313 overlapping 1-year periods.

Based on rolling annualised returns using monthly data. Rolling multiyear periods overlap and are not independent. This statistical dependence must be considered when assessing the reliability of long-horizon return differences.
“One-Month Treasury Bills” is the IA SBBI US 30 Day TBill TR USD, provided by Ibbotson Associates via Morningstar Direct. Dimensional Index data compiled by Dimensional. Fama/French data provided by Fama/French. MSCI data copyright MSCI 2017,

all rights reserved. Eugene Fama and Ken French are members of the Board of Directors for and provide consulting services to Dimensional Fund Advisors LP. Index descriptions available upon request.
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Historical Performance of Premiums over

Rolling Periods

Emerging Markets

Overlapping Periods: January 1989-December 2016

MARKET beat T-BILLS

99% of the time

15-Year

10-Year 82% of the time

5-Year 72% of the time

1-Year 65% of the time

Market is Fama/French Emerging Markets Index.

T-Bills is One-Month US Treasury Bills.

There are 157 overlapping 15-year periods, 217 overlapping 10-year periods,
277 overlapping 5-year periods, and 325 overlapping 1-year periods.

Overlapping Periods: January 1989-December 2016

SMALL beat LARGE

89% of the time

15-Year

10-Year 85% of the time

5-Year 70% of the time

1-Year 65% of the time

Small is Dimensional Emerging Markets Small Index.

Large is MSCI Emerging Markets Index (gross div.).

There are 157 overlapping 15-year periods, 217overlapping 10-year periods,
277 overlapping 5-year periods, and 325 overlapping 1-year periods.

Indices are not available for direct investment. Past performance is not a guarantee of future results.
1. Profitability is a measure of current profitability, based on information from individual companies’ income statements.

Overlapping Periods: January 1989-December 2016

VALUE beat GROWTH

15-Year 100% of the time

10-Year 88% of the time

5-Year 88% of the time

1-Year 50% of the time

Value is Fama/French Emerging Markets Value Index.

Growth is Fama/French Emerging Markets Growth Index.

There are 157 overlapping 15-year periods, 217 overlapping 10-year periods,
277 overlapping 5-year periods, and 325 overlapping 1-year periods.

Overlapping Periods: July 1995-December 2016

HIGH PROFITABILITY' beat LOW PROFITABILITY

100% of the time

15-Year

10-Year 100% of the time
5-Year 100% of the time
1-Year 74% of the time

High is Dimensional Emerging Markets High Profitability Index.

Low is Dimensional Emerging Markets Low Profitability Index.

There are 79 overlapping 15-year periods, 139 overlapping 10-year periods,
199 overlapping 5-year periods, and 247 overlapping 1-year periods.

Based on rolling annualised returns using monthly data. Rolling multiyear periods overlap and are not independent. This statistical dependence must be considered when assessing the reliability of long-horizon return differences.
“One-Month Treasury Bills” is the IA SBBI US 30 Day TBill TR USD, provided by Ibbotson Associates via Morningstar Direct. Dimensional Index data compiled by Dimensional. Fama/French data provided by Fama/French. MSCI data copyright MSCI 2017,

all rights reserved. Eugene Fama and Ken French are members of the Board of Directors for and provide consulting services to Dimensional Fund Advisors LP. Index descriptions available upon request.
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Historical Performance of Premiums over

Rolling Periods

UK Markets

Overlapping Periods: February 1955-December 2016

MARKET beat T-BILLS

98% of the time

15-Year

10-Year 91% of the time

5-Year 79% of the time

1-Year 66% of the time

Marketis MSCI UK Index (gross div.).

Bills is UK One-Month T-Bill (GBP).

There are 564 overlapping 15-year periods, 624 overlapping 10-year periods,
684 overlapping 5-year periods, and 732 overlapping 1-year periods.

Overlapping Periods: January 1970-December 2016

SMALL beat LARGE

79% of the time

15-Year

10-Year 83% of the time

5-Year 76% of the time

1-Year 67% of the time

Small is Dimensional UK Small Index.

Large is MSCI UK Index (gross div.).

There are 385 overlapping 15-year periods, 445 overlapping 10-year periods,
505 overlapping 5-year periods, and 553 overlapping 1-year periods.

Indices are not available for direct investment. Past performance is not a guarantee of future results.
1. Profitability is a measure of current profitability, based on information from individual companies’ income statements.

Overlapping Periods: January 1975-December 2016

VALUE beat GROWTH

15-Year 86% of the time

10-Year 81% of the time

5-Year 60% of the time

1-Year 55% of the time

Value is Fama/French UK Value Index.

Growth is Fama/French UK Growth Index.

There are 325 overlapping 15-year periods, 385 overlapping 10-year periods,
445 overlapping 5-year periods, and 493 overlapping 1-year periods.

Overlapping Periods: January 1990-December 2016

HIGH PROFITABILITY" beat LOW PROFITABILITY

15-Year

10-Year 88% of the time

5-Year 85% of the time

1-Year 59% of the time

High is Dimensional UK High Profitability Index.

Low is Dimensional UK Low Profitability Index.

There are 145 overlapping 15-year periods, 205 overlapping 10-year periods,
265 overlapping 5-year periods, and 313 overlapping 1-year periods.

Based on rolling annualised returns using monthly data. Rolling multiyear periods overlap and are not independent. This statistical dependence must be considered when assessing the reliability of long-horizon return differences.
“One-Month Treasury Bills” is the IA SBBI US 30 Day TBill TR USD, provided by Ibbotson Associates via Morningstar Direct. Dimensional Index data compiled by Dimensional. Fama/French data provided by Fama/French. MSCI data copyright MSCI 2017,
all rights reserved. Eugene Fama and Ken French are members of the Board of Directors for and provide consulting services to Dimensional Fund Advisors LP. Index descriptions available upon request.

100% of the time
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Dimensional’s Equity Funds

Dimensional’s Equity Strategies available for Investment in Ireland

EMERGING MARKETS

1

Emerging Markets Large Cap Core US Small Companies Fund

Equity Fund

Equity Funds: Marketwide Equity Funds: Component

TOTAL MARKET GLOBAL EUROPE

‘ World Equity Fund E Global Small Companies Fund E European Small Companies Fund
‘ Global Core Equity Fund E Global Targeted Value Fund E European Value Fund

‘ Global Sustainability Core Equity Fund E Global Value Fund HAclle ]

‘ US Core Equity Fund

Emerging Markets Value Fund

E Emerging Markets Targeted Value Fund

RELATIVE PRICE
LOW <«4—» HIGH
Indicates targeted
market segment:

Systematically emphasises higher
expected return securities through:

* Low relative price
* Small size
* High profitability

* Relative price
* Size

SIZE
SMALL ¢— LARGE

Darker shading indicates higher weighting

The funds denoted are sub-funds of Dimensional Funds Plc and Dimensional Funds Il Plc (Emerging Markets Targeted Value Fund only) which are each structured as umbrella funds with segregated liability between sub-funds, established as an open-ended
investment company with variable capital under the laws of Ireland with registered number 352043 and 431052, respectively. They qualify and are authorised in Ireland by the Central Bank of Ireland as an undertaking for collective investment in transferable 30
securities (UCITS).
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Dimensional’s Fixed Income Funds

Dimensional’s Fixed Income Strategies available for Investment in Ireland

MATURITY (YEARS) INVESTIBLE UNIVERSE

F

10-20 20-50 AAA  AA A BBB Global

0-2 2-5 5-10

Global Ultra Short
Fixed Income Fund'

Max WAM: 1 Year‘ Max WAM: 5 Years

Global Short Fixed Income Fund'

I\Aax WAM: 3 Years :

Global Short-Term Investment

Grade Fixed Income Fund’

Sterling Inflation Linked Intermediate
Duration Fixed Income Fund’

Euro Inflation Linked Intermediate
Duration Fixed Income Fund’

Euro Inflation Linked Long

i
‘ Target Average: 15+ Years !
. . 1
Duration Fixed Income Fund ‘

‘Max WAM’ — Maximum Weighted Average Maturity. For illustrative purposes only. Credit Risk based on S&P ratings.
1. The funds denoted are sub-funds of Dimensional Funds Plc which are structured as umbrella funds with segregated liability between sub-funds, established as an open-end investment company with variable capital under the laws of Ireland with registered
number 352043. They qualify and are authorised in Ireland by the Central Bank of Ireland as an undertaking for collective investment in transferable securities (UCITS).
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Dimensional Fund Information Sheet
As of December 31, 2016

Name Domicile AMC OCF? (€r;|1-ill\:if\)n) No.of Holdings InceptionDate Turnover®  Distribution Yield® XD Date* Pay Date®
GLOBAL EQUITY
Ireland 0.30% 0.38% 1673.2 6,452 03/09/2008 4.53% 159% 30/1/2017 07/12/2017
Ireland 0.33% 0.47% 96.8 6,069 26/06/2013 28.36% 126% 30/112017 07/12/2017
Ireland 0.40% 0.50% 125.9 566 25/08/2016 N/A N/A 30/11/2017 07/12/2017
Ireland 0.43% 0.53% 427.3 4,820 3203/2011 16.26% 125% 30/1/2017 07/12/2017
Ireland 0.50% 0.58% 1928.4 4,373 06/02/2008 17.53% 122% 30/12017 07/12/2017
REGIONAL EQUITY
Ireland 0.20% 0.25% 7.3 1729 30/09/2015 N/A N/A 30/12017 07/12/2017
Ireland 0.35% 0.44% 165.8 1662 28/04/2004 25.14% N/A 30/12017 07/12/2017
Ireland 0.40% 0.57% 67.5 552 12/09/2007 32.42% 3.03% 30/1/2017 07/12/2017
Ireland 0.50% 0.62% 1554 1259 26/02/2004 12.73% 2.07% 30/12017 07/12/2017
Pacific Basin Small Companies Fund? Ireland 0.50% 0.70% 63.0 2,277 26/02/2004 12.55% 0.90% 30/1/2017 07/12/2017
EMERGING MARKETS EQUITY
Ireland 0.50% 0.54% 2894 799 17/03/2016 N/A N/A 30/102017 07/12/2017
Ireland 0.50% 0.64% 1513.8 1887 10/10/2005 18.50% 243% 30/1/2017 07/12/2017
Ireland 0.75% 100% 200.8 1892 23/04/2007 43.63% N/A 30/12017 07/12/2017

1. The funds denoted are sub-funds of Dimensional Funds Plc and Dimensional Funds I Plc (Emerging Markets Targeted Value Fund only) which are each structured as umbrella funds with segregated liability between sub-funds, established as an open-end
investment company with variable capital under the laws of Ireland with registered number 352043 and 431052, respectively. They qualify and are authorised in Ireland by the Central Bank of Ireland as an undertaking for collective investment in transferable
securities (UCITS).

2.0ngoing Charges Figure 19th February 2016- Calculated using audited figures.

3. Portfolio Turnover for year ending: 30th November 2015 for Dimensional Funds PLC and PLC II. Turnover is calculated in accordance with SEC Convention: Min(Purchases,Sales) divided by Net Average Assets.

4.These XD Dates apply to GBP share classes only. Non-GBP distributing share classes of funds in Dimensional Funds PLC and PLC Il have one XD on 30th November.

5. These Pay Dates apply to GBP share classes only. Non-GBP distributing share classes of funds in Dimensional Funds PLC and PLC Il distribute only on 7th December.

6. Distribution Yield for distributing share classes of Dimensional Funds PLC & PLC Il for year ending 30th November 2015. Calculated using audited figures.

7. Please note with effect from 15 May 2014 this Fund changed its investment strategy and name to become the Global Ultra Short Fixed Income Fund. For a full description, please consult the Portfolio's prospectus.

The funds’ respective prospectuses and reports and accounts contain more complete information on risks, advisory fees, distribution charges, and other expenses. This material has been distributed by Dimensional Fund Advisors Ltd which is authorised and

regulated by the Financial Conduct Authority.

Past performance is no guarantee of future results. This material is directed exclusively at professional customers as defined by the Financial Conduct Authority.
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Dimensional Fund Information Sheet
As of December 31, 2016

omicile . 0.0 oldings Inception Date urnover istribution Yie ate ay Date
Name Domici AMC oCF? (emzn) No.of Holdings Inception Date T > Distribution Yield® XD Date* PayDate’
FIXED INCOME
Global Ultra Short Fixed Income Fund®,” Ireland 0.5% 0.20% 5713 85 5/05/2009  90.49% 053% 3012077 07/21201
i 1

?G";?Da 'USSTJO EUFR'XEI% :: ek ec';”':"c; o Ireland 0.25% 0.3%%6 18518 25 25/012007  7175% 157% 30/1207 07/12/201
SL‘;Z? '( g g‘;’ tL'JTSE' . J;{V ek egtH?:r aJd;YF) HEEinEome Ireland 0.25% 0.3%6 539.0 390 08/01204  BI5% 150 30/1207 07/12/201
E&r: dllnnf::aot;r?en ,:LLI,r;k(ﬁd EefmediateiBuration Ireland 0.5% 0.27% 77 6 30006200 77.43% N/A 30/12077 07/12/201
WORLD FUNDS

20/80 Fund: Ireland 0.25% 0.43% 55 9,649 08/10/205 N/A N/A 30/12077 07/21201
World Allocation 40/60 Fund: Ireland 0.30% 0.42% 2610 2427 09/09/201  2329% N/A 30/12077 07/21201
World Allocation 60/40 Fund® Ireland 0.35% 0.47% 506.0 2,445 09/09/201  3430% N/A 30/1W201 07/2/207
World Allocation 80/20 Fund: Ireland 0.38% 054% 435 X 08/10/205 N/A N/A 30/12077 07/21201
World Equity Fund? Ireland 0.42% 054% 9409 891 09/09/200  196% 162% 3012077 07/21201

1. The funds denoted are sub-funds of Dimensional Funds Plc and Dimensional Funds Il Plc (Emerging Markets Targeted Value Fund only) which are each structured as umbrella funds with segregated liability between sub-funds, established as an open-end
investment company with variable capital under the laws of Ireland with registered number 352043 and 431052, respectively. They qualify and are authorised in Ireland by the Central Bank of Ireland as an undertaking for collective investment in transferable
securities (UCITS).

2. The funds denoted are sub-funds Dimensional Funds ICVC, an investment company with variable capital incorporated with limited liability and registered in England and Wales under number IC000258 and authorised by the FCA. Dimensional Fund
Advisors Ltd. is the Authorised Corporate Director of Dimensional Funds ICVC. The sub-funds are operated separately and the assets of each sub-fund are managed in accordance with the investment objective and policy applicable to that sub-fund.

3. Ongoing Charges Figure 19t February.

4. Portfolio Turnover for year ending: 30th November 2015 for Dimensional Funds PLC and PLC II; and 31st December 2015 for Dimensional Funds ICVC. Turnover is calculated in accordance with SEC Convention: Min (Purchases, Sales) divided by Net
Average Assets.

5. These XD Dates apply to GBP share classes only. Non-GBP distributing share classes of funds in Dimensional Funds PLC and PLC Il have one XD on 30th November.

6. These Pay Dates apply to GBP share classes only. Non-GBP distributing share classes of funds in Dimensional Funds PLC and PLC Il distribute only on 7th December.

7. Distribution Yield for distributing share classes of Dimensional Funds PLC & PLC Il for year ending 30th November 2015. Calculated using audited figures.

8. Please note with effect from 15 May 2014 this Fund changed its investment strategy and name to become the Global Ultra Short Fixed Income Fund. For a full description, please consult the Portfolio's prospectus.

The funds’ respective prospectuses and reports and accounts contain more complete information on risks, advisory fees, distribution charges, and other expenses. This material has been distributed by Dimensional Fund Advisors Ltd which is authorised and

regulated by the Financial Conduct Authority. 33
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Disclosures

FOR PROFESSIONAL USE ONLY. NOT FOR USE WITH THE PUBLIC OR RETAIL INVESTORS.

This material has been issued by Dimensional Fund Advisors Ltd. (DFAL), registered address 20
Triton Street, Regent'’s Place, London, NW1 3BF, Company Number 02569601, which is authorised
and regulated by the Financial Conduct Authority (FCA) - Firm Reference No.150100.

This material is directed exclusively at recipients who are professional clients as defined by the rules
of the FCA or are otherwise eligible under these rules or, if distributed in an EEA jurisdiction other
than the United Kingdom, at recipients who are professional clients within the meaning of MiFID
(2004/39/EC), as implemented in such jurisdiction. The information in this material is provided in
good faith without any warranty and is intended for the recipient’s sole use and background
information only. Information and opinions presented in this material have been obtained or derived
from sources believed by DFAL to be reliable, but DFAL makes no representation as to their
accuracy or completeness. It does not constitute investment advice, recommendation or an offer of
any services or products for sale and is not intended to provide a sufficient basis on which to make
an investment decision. It is the responsibility of any persons wishing to make a purchase to inform
themselves of and observe all applicable laws and regulations. Unauthorised copying, reproducing,
duplicating, or transmitting of this material is strictly prohibited. DFAL accepts no responsibility for
loss arising from the use of the information contained herein. There is no guarantee strategies will
be successful.

Performance data shown represents past performance and is not a guarantee of future results.
Current performance may be higher or lower than the performance shown. Performance may
increase or decrease as a result of currency fluctuations. The investment return and principal
value of an investment will fluctuate so that an investor’s shares, when redeemed, may be worth
more or less than their original cost. To obtain performance data current to the most recent
month-end, visit dimensional.com. Average annual total returns include reinvestment of dividends
and capital gains.

“Dimensional” refers to the Dimensional separate but affiliated entities generally, rather than to one
particular entity. These entities are Dimensional Fund Advisors LP, Dimensional Fund Advisors Ltd.,
DFA Australia Limited, Dimensional Fund Advisors Canada ULC, Dimensional Fund Advisors Pte.
Ltd., and Dimensional Japan Ltd.

DIMENSIONAL FUNDS PLC: The Global Short Fixed Income Fund, Global Short-Term Investment
Grade Fixed Income Fund, Global Ultra Short Fixed Income Fund, Euro Inflation Linked Intermediate
Duration Fixed Income Fund, Euro Inflation Linked Long Duration Fixed Income Fund, Sterling

> Dimensional

Inflation Linked Intermediate Duration Fixed Income Fund, World Allocation 20/80 Fund, World
Allocation 40/60 Fund, World Allocation 60/40 Fund, World Allocation 80/20 Fund, World Equity
Fund, Global Value Fund, Global Core Equity Fund, Global Small Companies Fund, Global
Sustainability Core Equity Fund (The implementation and management of the Global Sustainability
Core Equity Fund/strategy is protected by U.S. Patent Nos. 7,596,525 B1, 7,599,874 B1 and
8,438,092 B2), Global Targeted Value Fund, European Value Fund, European Small Companies
Fund, Pacific Basin Small Companies Fund, US Small Companies Fund, US Core Equity Fund,
Emerging Markets Value Fund, Emerging Markets Large Cap Core Equity Fund are sub-funds of
Dimensional Funds Plc which is structured as an umbrella fund with segregated liability between sub-
funds, established as an open-ended investment company with variable capital under the laws of
Ireland with registration number 352043. Dimensional Funds Plc is authorised by the Central Bank of
Ireland as an undertaking for collective investment in transferable securities (UCITS).

DIMENSIONAL FUNDS Il PLC: The Emerging Markets Targeted Value Fund is a sub-fund of
Dimensional Funds Il plc which is structured as an umbrella fund with segregated liability between
sub-funds, established as an open-ended investment company with variable capital under the laws of
Ireland with registration number 431052. Dimensional Funds Il Plc is authorised by the Central Bank
of Ireland as an undertaking for collective investment in transferable securities (UCITS).

Dimensional Funds Plc and Dimensional Funds Il Plc (together the “Dimensional funds"”) are offered
solely under the terms and conditions of the respective fund’s current prospectus and applicable
Key Investor Information Document (“KIID"”). The value of the investment can reduce as well as
increase and therefore, the return on the investment necessarily will be variable. Consider the
investment objectives, risks, and charges and expenses of the Dimensional funds carefully before
investing. For this and other information about the Dimensional funds, please read the prospectus
and KlIDs carefully before investing. The latest version of the prospectus (available in English) and
applicable KlIDs (available in English and the appropriate local language) may be obtained at
dimensional.com or by contacting the fund’s administrator, or its investment manager at +44 (0)20
3033 3300.

Principal Risks

The principal risks of investing in the Dimensional funds may include one or more of the following:
market risk, small companies risk, risk of concentrating in the real estate industry, foreign securities
and currencies risk, emerging markets risk, banking concentration risk, interest rate risk, risk of
investing for inflation protection, fixed income risk and/or fund-of-funds risk. To more fully
understand the risks related to an investment in the funds, investors should carefully read each
fund’s prospectus and KIIDS.
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Index Descriptions

Dimensional UK Small Cap Index was created by Dimensional in April 2008 and is
compiled by Dimensional. January 1970-June 1981: Elroy Dimson and Paul Marsh, Hoare
Govett Smaller Companies Index. July 1981-December 1993: it includes UK securities in
the bottom 10% of market capitalisation, excluding the bottom 1%. All securities are
market capitalisation weighted. Rebalanced semiannually. January 1994—-Present: Market-
capitalisation-weighted index of small company securities in the eligible markets excluding
those with the lowest profitability and highest relative price within the small cap

universe. Profitability is measured as operating income before depreciation and
amortisation minus interest expense scaled by book. The index monthly returns are
computed as the simple average of the monthly returns of four sub-indices, each one
reconstituted once a year at the end of a different quarter of the year. Exclusions: REITs
and Investment Companies. The calculation methodology for the Dimensional UK Small
Cap Index was amended on January 1, 2014, to include direct profitability as a factor in
selecting securities for inclusion in the index. Source: Bloomberg, LSPD

Dimensional UK Low Profitability Index was created by Dimensional in January 2013 and
represents an index consisting of UK companies. It is compiled by Dimensional.
Dimensional sorts stocks into three profitability groups from high to low. Each group
represents one-third of the market capitalisation of each eligible country. Similarly, stocks
are sorted into three relative price groups. The intersections of the three profitability
groups and the three relative price groups yield nine subgroups formed on profitability
and relative price. The index represents the average return of the three low-profitability
subgroups. The index is rebalanced twice per year. Profitability is measured as operating
income before depreciation and amortisation minus interest expense scaled by book.
Source: Bloomberg

Dimensional UK High Profitability Index was created by Dimensional in January 2013 and
represents an index consisting of UK companies. It is compiled by

Dimensional. Dimensional sorts stocks into three profitability groups from high to low.
Each group represents one-third of the market capitalisation of each eligible country.
Similarly, stocks are sorted into three relative price groups. The intersections of the three
profitability groups and the three relative price groups yield nine subgroups formed on
profitability and relative price. The index represents the average return of the three high-
profitability subgroups. The index is rebalanced twice per year. Profitability is measured as
operating income before depreciation and amortisation minus interest expense scaled by
book. Source: Bloomberg

> Dimensional

Dimensional Europe Small Cap Index was created by Dimensional in April 2008 and is
compiled by Dimensional. January 1981-December 1993: Dimensional Europe ex UK Small
Cap Index and Dimensional UK Small Cap Index combined using small portfolio weights. It
includes European securities in the bottom 10% of market capitalisation, excluding the
bottom 1%. All securities are market capitalisation weighted. Rebalanced semiannually.
January 1994-Present: Dimensional Europe Small Index Composition. Market-
capitalisation-weighted index of small company securities in the eligible markets excluding
those with the lowest profitability and highest relative price within the small cap

universe. Profitability is measured as operating income before depreciation and
amortisation minus interest expense scaled by book. The index monthly returns are
computed as the simple average of the monthly returns of four sub-indices, each one
reconstituted once a year at the end of a different quarter of the year. Countries currently
included are Austria, Belgium, Denmark, Finland, France, Germany, Ireland, Italy,
Netherlands, Norway, Portugal, Spain, Switzerland, Sweden and United

Kingdom. Exclusions: REITs and Investment Companies. The calculation methodology for
the Dimensional Europe Small Cap Index was amended on January 1, 2014, to include
direct profitability as a factor in selecting securities for inclusion in the index. Source:
Bloomberg

Dimensional Europe Low Profitability Index was created by Dimensional in January 2014
and represents an index consisting currently of companies in Austria, Belgium, Denmark,
Finland, France, Germany, Ireland, Italy, Netherlands, Norway, Portugal, Spain,
Switzerland, Sweden and United Kingdom. It is compiled by Dimensional. Dimensional
sorts stocks into three profitability groups from high to low. Each group represents one-
third of the market capitalisation of each eligible country. Similarly, stocks are sorted into
three relative price groups. The intersections of the three profitability groups and the three
relative price groups yield nine subgroups formed on profitability and relative price. The
index represents the average return of the three low-profitability subgroups. The index is
rebalanced twice per year. Profitability is measured as operating income before
depreciation and amortisation minus interest expense scaled by book. Source: Bloomberg

Dimensional Europe High Profitability Index was created by Dimensional in January 2014
and represents an index consisting currently of companies in Austria, Belgium, Denmark,
Finland, France, Germany, Ireland, Italy, Netherlands, Norway, Portugal, Spain,
Switzerland, Sweden and United Kingdom. It is compiled by Dimensional. Dimensional
sorts stocks into three profitability groups from high to low. Each group represents one-
third of the market capitalisation of each eligible country. Similarly, stocks are sorted into
three relative price groups. The intersections of the three profitability groups and the three
relative price groups yield nine subgroups formed on profitability and relative price. The
index represents the average return of the three high-profitability subgroups. The index is
rebalanced twice per year. Profitability is measured as operating income before
depreciation and amortisation minus interest expense scaled by book. Source: Bloomberg

The Dimensional Indices have been retrospectively calculated by Dimensional Fund Advisors LP and did not exist prior to their index inceptions dates. Accordingly, results shown during the periods prior to each Index’s index inception date do not represent
actual returns of the Index. Other periods selected may have different results, including losses. Backtested index performance is hypothetical and is provided for informational purposes only to indicate historical performance had the index been calculated over

the relevant time periods. Backtested performance results assume the reinvestment of dividends and capital gains.
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Index Descriptions

Dimensional US Small Cap Index was created by Dimensional in March 2007 and is
compiled by Dimensional. It represents a market-capitalisation-weighted index of securities
of the smallest US companies whose market capitalisation falls in the lowest 8% of the total
market capitalisation of the Eligible Market. The Eligible Market is composed of securities
of US companies traded on the NYSE, NYSE MKT (formerly AMEX), and Nasdaq Global
Market. Exclusions: Non-US companies, REITs, UITs, and Investment Companies. From
January 1975 to the present, the index also excludes companies with the lowest
profitability and highest relative price within the small cap universe. Profitability is
measured as operating income before depreciation and amortisation minus Interest
expense scaled by book. Source: CRSP and Compustat. The index monthly returns are
computed as the simple average of the monthly returns of 12 sub-indices, each one
reconstituted once a year at the end of a different month of the year. The calculation
methodology for the Dimensional US Small Cap Index was amended on January 1, 2014,
to include direct profitability as a factor in selecting securities for inclusion in the index.

Dimensional US High Profitability Index was created by Dimensional in January 2014 and
represents an index consisting of US companies. It is compiled by Dimensional.
Dimensional sorts stocks into three profitability groups from high to low. Each group
represents one-third of the market capitalisation. Similarly, stocks are sorted into three
relative price groups. The intersections of the three profitability groups and the three
relative price groups yield nine subgroups formed on profitability and relative price. The
index represents the average return of the three high-profitability subgroups. It is
rebalanced twice per year. Profitability is measured as operating income before
depreciation and amortisation minus interest expense scaled by book. Source: CRSP and
Compustat

Dimensional US Low Profitability Index was created by Dimensional in January 2014 and
represents an index consisting of US companies. It is compiled by Dimensional.
Dimensional sorts stocks into three profitability groups from high to low. Each group
represents one-third of the market capitalisation. Similarly, stocks are sorted into three
relative price groups. The intersections of the three profitability groups and the three
relative price groups yield nine subgroups formed on profitability and relative price. The
index represents the average return of the three low-profitability subgroups. It is
rebalanced twice per year. Profitability is measured as operating income before
depreciation and amortisation minus interest expense scaled by book. Source: CRSP and
Compustat

> Dimensional

Dimensional Emerging Markets Small Cap Index was created by Dimensional in April
2008 and is compiled by Dimensional. January 1989 - December 1993: Fama/French
Emerging Markets Small Cap Index. January 1994 - Present: Dimensional Emerging
Markets Small Index Composition: Market-capitalisation-weighted index of small company
securities in the eligible markets excluding those with the lowest profitability and highest
relative price within the small cap universe. Profitability is measured as operating income
before depreciation and amortisation minus interest expense scaled by book. The index
monthly returns are computed as the simple average of the monthly returns of four sub-
indices, each one reconstituted once a year at the end of a different quarter of the year.
The calculation methodology for the Dimensional Emerging Markets Small Cap Index was
amended on January 1, 2014, to include direct profitability as a factor in selecting
securities for inclusion in the index. Source: Bloomberg.

Dimensional Emerging Markets Low Profitability Index was created by Dimensional in
April 2013 and represents an index consisting of emerging markets companies and is
compiled by Dimensional. Dimensional sorts stocks into three profitability groups from
high to low. Each group represents one-third of the market capitalisation of each eligible
country. Similarly, stocks are sorted into three relative price groups. The intersections of
the three profitability groups and the three relative price groups yield nine subgroups
formed on profitability and relative price. The index represents the average return of the
three low-profitability subgroups. The index is rebalanced twice per year. Profitability is
measured as operating income before depreciation and amortisation minus interest
expense scaled by book. Source: Bloomberg

Dimensional Emerging Markets High Profitability Index was created by Dimensional in
April 2013 and represents an index consisting of emerging markets companies and is
compiled by Dimensional. Dimensional sorts stocks into three profitability groups from
high to low. Each group represents one-third of the market capitalisation of each eligible
country. Similarly, stocks are sorted into three relative price groups. The intersections of
the three profitability groups and the three relative price groups yield nine subgroups
formed on profitability and relative price. The index represents the average return of the
three high-profitability subgroups. The index is rebalanced twice per year. Profitability is
measured as operating Income before depreciation and amortisation minus interest
expense scaled by book. Source: Bloomberg

The Dimensional Indices have been retrospectively calculated by Dimensional Fund Advisors LP and did not exist prior to their index inceptions dates. Accordingly, results shown during the periods prior to each Index’s index inception date do not represent
actual returns of the Index. Other periods selected may have different results, including losses. Backtested index performance is hypothetical and is provided for informational purposes only to indicate historical performance had the index been calculated over

the relevant time periods. Backtested performance results assume the reinvestment of dividends and capital gains.



Index Descriptions

Fama/French Europe Value Index: 2008—present: Provided by Fama/French from
Bloomberg securities data. 1975-2007: Provided by Fama/French from MSCl securities
data.

Fama/French Europe Growth Index: 2008-present: Provided by Fama/French from
Bloomberg securities data. 1975-2007: Provided by Fama/French from MSClI securities
data.

Fama/French UK Value Index: 2008—present: Provided by Fama/French from Bloomberg
securities data. 1975-2007: Provided by Fama/French from MSCI securities data.

Fama/French UK Growth Index: 2008-present: Provided by Fama/French from
Bloomberg securities data. 1975-2007: Provided by Fama/French from MSCl securities
data.

Fama/French US Value Index Provided by Fama/French from CRSP securities data.
Includes the lower 30% in price-to-book of NYSE securities (plus NYSE Amex equivalents
since July 1962 and Nasdaq equivalents since 1973).

Fama/French US Growth Index Provided by Fama/French from CRSP securities data.
Includes the higher 30% in price-to-book of NYSE securities (plus NYSE Amex equivalents
since July 1962 and Nasdaq equivalents since 1973).

> Dimensional

Fama/French Emerging Markets Value Index: 2009-present: Provided by Fama/French
from Bloomberg securities data. Simulated strategy using IFC investable universe
countries. Companies in the lower 30% price-to-book range; companies weighted by float-
adjusted market cap; countries weighted by country float-adjusted market cap; rebalanced
monthly. 1989-2008: Provided by Fama/French from IFC securities data. IFC data provided
by International Finance Corporation.

Fama/French Emerging Markets Growth Index : 2009-present: Provided by Fama/French
from Bloomberg securities data. Simulated strategy using IFC investable universe
countries. Companies in the higher 30% price-to-book range; companies weighted by
float-adjusted market cap; countries weighted by country float-adjusted market cap;
rebalanced monthly. 1989-2008: Provided by Fama/French from IFC securities data. IFC
data provided by International Finance Corporation.

Results shown during periods prior to each Index’s index inception date do not represent actual returns of the respective index. Other periods selected may have different results, including losses. Backtested index performance is hypothetical and is provided
for informational purposes only to indicate historical performance had the index been calculated over the relevant time periods. Backtested performance results assume the reinvestment of dividends and capital gains.
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