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Information provided by Dimensional Fund Advisors LP.
There is no guarantee investment strategies will be successful. Investing involves risks, including possible loss of principal. 
The Dimensional indices have been retrospectively calculated by Dimensional Fund Advisors LP and did not exist prior to their index inception dates. Accordingly, results shown during the periods prior to each Index’s inception date do not 
represent actual returns of the index. Other periods selected may have different results, including losses. The model’s performance does not reflect advisory fees or other expenses associated with the management of an actual portfolio. There 
are limitations inherent in model allocations. In particular, model performance may not reflect the impact that economic and market factors may have had on the advisor’s decision making if the advisor were actually managing client money. 
The balanced strategies are not recommendations for an actual allocation.

Dimensional Core 100/0 Wealth Index Model: January 1985–present: Dimensional 
Wealth Index Model data compiled by Dimensional. The Dimensional Core 100/0 Wealth 
Index Model combines the following indices: Dimensional US Adjusted Market 1 Index, 
Dimensional US Adjusted Market 2 Index, Dimensional International Adjusted Market 
Index, Dimensional Emerging Markets Adjusted Market Index, and the S&P Global REIT 
Index (gross dividends). The weight of the REIT index is based on the market 
capitalization weight of equity REITs within the global universe of eligible stocks and 
equity REITs, rounded to the nearest 1%. Within the remaining non-REIT allocation, US 
equities are overweight relative to their market capitalization weight. The weights of the 
US, developed ex US, and emerging markets equities are then rescaled to sum to the 
total non-REIT weight of the Wealth Index Model and are all rounded to the nearest 1%. 
Regional weights are determined at each quarter-end and are held constant for the next 
three months. Within the US allocation, the weight each month is split equally between the 
Dimensional US Adjusted Market 1 Index and the Dimensional US Adjusted Market 2 
Index. The Wealth Index Model returns are calculated monthly as a weighted average of 
the returns of the underlying indices. The Dimensional Core 100/0 Wealth Index Model 
has been retrospectively calculated by Dimensional and did not exist prior to March 2020.

Dimensional US Adjusted Market 1 Index: January 1975–present: Compiled by 
Dimensional from CRSP and Compustat data. Targets all securities of US companies 
traded on the NYSE, NYSE MKT (formerly AMEX), and Nasdaq Global Market with an 
emphasis on companies with smaller capitalization, lower relative price, and higher 
profitability, excluding those with the lowest profitability and highest relative price within 
the small cap universe. The index also excludes those companies with the highest asset 
growth within the small cap universe. Profitability is defined as operating income before 
depreciation and amortization minus interest expense divided by book equity. Asset 
growth is defined as change in total assets from the prior fiscal year to current fiscal year. 
Exclusions: non-US companies, REITs, UITs, and investment companies. The index has 
been retroactively calculated by Dimensional and did not exist prior to March 2007. The 
calculation methodology was amended in January 2014 to include profitability as a factor 
in selecting securities for inclusion in the index. The calculation methodology was 
amended in December 2019 to include asset growth as a factor in selecting securities for 
inclusion in the index.
Prior to January 1975: Targets all securities of US companies traded on the NYSE, NYSE 
MKT (formerly AMEX), and Nasdaq Global Market with an emphasis on companies with 
smaller capitalization and lower relative price.

Dimensional Core 60/40 Wealth Index Model: January 1985–present: Dimensional 
Wealth Index Model data compiled by Dimensional. 60% of the weight is allocated to the 
Dimensional Core 100/0 Wealth Index Model, and 40% of the weight is allocated to the 
Dimensional US Adjusted Investment Grade Index. The Wealth Index Model returns are 
calculated monthly as a weighted average of the returns of the underlying indices. The 
Dimensional US Adjusted Investment Grade Index is represented by Bloomberg US 
Aggregate Bond Index from January 1985 to January 1989. The Dimensional Core 60/40 
Wealth Index Model has been retrospectively calculated by Dimensional and did not exist 
prior to March 2020.

Dimensional US Adjusted Market 2 Index: January 1975–present: Compiled by 
Dimensional from CRSP and Compustat data. Targets all securities of US companies 
traded on the NYSE, NYSE MKT (formerly AMEX), and Nasdaq Global Market with an 
emphasis on companies with smaller capitalization, lower relative price, and higher 
profitability, excluding those with the lowest profitability and highest relative price within 
the small cap universe. The index also excludes those companies with the highest asset 
growth within the small cap universe. Profitability is defined as operating income before 
depreciation and amortization minus interest expense divided by book equity. Asset 
growth is defined as change in total assets from the prior fiscal year to current fiscal year. 
The index overweights securities of companies with smaller capitalization and lower 
relative price to a greater degree than the Dimensional US Adjusted Market 1 Index. 
Exclusions: non-US companies, REITs, UITs, and investment companies. The index has 
been retroactively calculated by Dimensional and did not exist prior to March 2007. The 
calculation methodology was amended in January 2014 to include profitability as a factor 
in selecting securities for inclusion in the index. The calculation methodology was 
amended in December 2019 to include asset growth as a factor in selecting securities for 
inclusion in the index.
Prior to January 1975: Targets all securities of US companies traded on the NYSE, NYSE 
MKT (formerly AMEX), and Nasdaq Global Market with an emphasis on companies with 
smaller capitalization and lower relative price.
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Information provided by Dimensional Fund Advisors LP.
There is no guarantee investment strategies will be successful. Investing involves risks, including possible loss of principal. 
The Dimensional indices have been retrospectively calculated by Dimensional Fund Advisors LP and did not exist prior to their index inception dates. Accordingly, results shown during the periods prior to each Index’s inception date do not 
represent actual returns of the index. Other periods selected may have different results, including losses. The model’s performance does not reflect advisory fees or other expenses associated with the management of an actual portfolio. There 
are limitations inherent in model allocations. In particular, model performance may not reflect the impact that economic and market factors may have had on the advisor’s decision making if the advisor were actually managing client money. 
The balanced strategies are not recommendations for an actual allocation.

Dimensional US Adjusted Investment Grade Index: Compiled by Dimensional using 
data provided by Bloomberg. Includes securities in Bloomberg US 3–10 Year 
Government, Credit Aaa, Aa, A, Baa indices; and Bloomberg US 1–3 Year Government, 
Credit Aaa, Aa, A, Baa indices. Securities can be over- or underweighted based on 
government/credit spreads. When the difference in yields between credit and government 
bonds is narrow, government bonds may be held above 50%. When the difference in 
yields between credit and government bonds is wide, government bonds may be held 
below 50%. Securities can be over- or underweighted with respect to their market cap 
weight based on credit spreads. When the difference in yields between AAA+AA and 
A+BBB is narrow, AAA+AA bonds may be held above market cap weight. When the 
difference in yields between AAA+AA and A+BBB is wide, AAA+AA bonds may be held 
below market cap weight. When the difference in yields between AAA+AA and BBB is 
narrow, BBB bonds may be held below market cap weight. When the difference in yields 
between AAA+AA and BBB is wide, BBB bonds may be held above market cap weight. 
The duration of the index is based on the term spread between 5–10 year 
government/credit bonds and 1–3 year government/credit bonds. When the term spread 
is wide, the duration of the index can be longer than the duration of Bloomberg US 
Aggregate Index. When the term spread is narrow, the duration of the index can be 
shorter than the duration of Bloomberg US Aggregate Index. The duration of the 
government component is based on the term spread between 5–10 year government 
bonds and 1–3 year government bonds. When the term spread is wide, the duration of the 
government component can be longer than the duration of Bloomberg US Government 
Index. When the term spread is narrow, the duration of the index can be shorter than the 
duration of Bloomberg US Government Index.

Dimensional International Adjusted Market Index: Compiled by Dimensional from 
Bloomberg securities data. Targets all the securities in the eligible markets with an 
emphasis on companies with smaller market capitalization, lower relative price, and 
higher profitability, excluding those with the lowest profitability and highest relative price 
within their country’s small cap universe. The index also excludes those companies with 
the highest asset growth within their country’s small cap universe. Profitability is defined 
as operating income before depreciation and amortization minus interest expense divided 
by book equity. Asset growth is defined as change in total assets from the prior fiscal year 
to current fiscal year. Exclusions: REITs and investment companies. The index has been 
retroactively calculated by Dimensional and did not exist prior to April 2008. The 
calculation methodology was amended in January 2014 to include profitability as a factor 
in selecting securities for inclusion in the index. The calculation methodology was 
amended in November 2019 to include asset growth as a factor in selecting securities for 
inclusion in the index.

Dimensional Emerging Markets Adjusted Market Index: Compiled by Dimensional 
from Bloomberg securities data. Targets all securities in the eligible markets with an 
emphasis on companies with smaller market capitalization, lower relative price, and 
higher profitability, excluding those with the lowest profitability and highest relative price 
within their country’s small cap universe. The index also excludes those companies with 
the highest asset growth within their country’s small cap universe. Profitability is defined 
as operating income before depreciation and amortization minus interest expense divided 
by book equity. Asset growth is defined as change in total assets from the prior fiscal year 
to current fiscal year. Exclusions: REITs and investment companies. The index has been 
retroactively calculated by Dimensional and did not exist prior to April 2008. The 
calculation methodology was amended in January 2014 to include profitability as a factor 
in selecting securities for inclusion in the index. The calculation methodology was 
amended in November 2019 to include asset growth as a factor in selecting securities for 
inclusion in the index.



Descriptions of Dimensional Indices

Dimensional US Large Cap Value Index is compiled by Dimensional from CRSP 
and Compustat data. Targets securities of US companies traded on the NYSE, 
NYSE MKT (formerly AMEX), and Nasdaq Global Market with market capitalizations 
above the 1,000th-largest company whose relative price is in the bottom 30% of the 
Dimensional US Large Cap Index after the exclusion of utilities, companies lacking 
financial data, and companies with negative relative price. The index emphasizes 
securities with higher profitability, lower relative price, and lower market 
capitalization. Profitability is measured as operating income before depreciation and 
amortization minus interest expense scaled by book. Exclusions: non-US 
companies, REITs, UITs, and investment companies. The index has been 
retroactively calculated by Dimensional and did not exist prior to March 2007. The 
calculation methodology for the Dimensional US Large Cap Value Index was 
amended in January 2014 to include direct profitability as a factor in selecting 
securities for inclusion in the index. Prior to January 1975: Targets securities of US 
companies traded on the NYSE, NYSE MKT (formerly AMEX), and Nasdaq Global 
Market with market capitalizations above the 1,000th-largest company whose 
relative price is in the bottom 20% of the Dimensional US Large Cap Index after the 
exclusion of utilities, companies lacking financial data, and companies with negative 
relative price. 

Dimensional US Small Cap Index was created by Dimensional in March 2007 and 
is compiled by Dimensional. It represents a market-capitalization-weighted index of 
securities of the smallest US companies whose market capitalization falls in the 
lowest 8% of the total market capitalization 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 excludes companies with the lowest profitability and highest relative price 
within the small cap universe. The index also excludes those companies with the 
highest asset growth within the small cap universe. Profitability is measured as 
operating income before depreciation and amortization 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 subindices, 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 profitability as a factor in selecting securities for inclusion in the 
index.

Dimensional US Small Cap Value Index is compiled by Dimensional from CRSP 
and Compustat data. Targets securities of US companies traded on the NYSE, 
NYSE MKT (formerly AMEX), and Nasdaq Global Market whose relative price is in 
the bottom 35% of the Dimensional US Small Cap Index after the exclusion of 
utilities, companies lacking financial data, and companies with negative relative 
price. The index emphasizes securities with higher profitability, lower relative price, 
and lower market capitalization. The index also excludes those companies with the 
highest asset growth within the small cap universe. Profitability is measured as 
operating income before depreciation and amortization minus interest expense 
scaled by book. Exclusions: non-US companies, REITs, UITs, and investment 
companies. The index has been retroactively calculated by Dimensional and did not 
exist prior to March 2007. The calculation methodology for the Dimensional US 
Small Cap Value Index was amended in January 2014 to include direct profitability 
as a factor in selecting securities for inclusion in the index. Prior to January 1975: 
Targets securities of US companies traded on the NYSE, NYSE MKT (formerly 
AMEX), and Nasdaq Global Market whose relative price is in the bottom 25% of the 
Dimensional US Small Cap Index after the exclusion of utilities, companies lacking 
financial data, and companies with negative relative price.

Dimensional International Marketwide Value Index is compiled by Dimensional 
from Bloomberg securities data. The index consists of companies whose relative 
price is in the bottom 33% of their country’s companies after the exclusion of utilities 
and companies with either negative or missing relative price data. The index 
emphasizes companies with smaller capitalization, lower relative price, and higher 
profitability. The index excludes those companies with the lowest profitability and 
highest relative price within their country’s value universe. The index also excludes 
those companies with the highest asset growth within their country’s small cap 
universe. Profitability is measured as operating income before depreciation and 
amortization minus interest expense scaled by book. Exclusions: REITs and 
investment companies. The index has been retroactively calculated by Dimensional 
and did not exist prior to April 2008. The calculation methodology for the 
Dimensional International Marketwide Value Index was amended in January 2014 to 
include direct profitability as a factor in selecting securities for inclusion in the index.


