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Dimensional Core Wealth Index Models

WEIGHTS (%)

The Dimensional Wealth Index Models represent Dimensional’s research-driven, systematic approach to asset
allocation. The Core Wealth Index Models are constructed using Dimensional indices, and are designed to have
a systematic emphasis on the reliable drivers of higher expected returns within equities and fixed income. The

models may inform expectations about the performance of different asset allocations over time and about return

deviations vs. the market.

EQUITY 0% 20% 40% 60% 80% 100%
Dimensional Global Core Equity Index 0.0 17.6 35.2 52.8 70.4 88.0
Dimensional Emerging Markets Core Equity Index 0.0 2.4 4.8 7.2 9.6 12.0
FIXED INCOME 100% 80% 60% 40% 20% 0%
a:de;esidossllzilgbal Ultra-Short Fixed Income Index 25 0 50 0.0 0.0 0.0 0.0
,\D/li;:jrr:;olz(ajlefI&k)ejgs:;)r:(;TEUE)Govemment Variable 75.0 60.0 40.0 20.0 0.0 0.0
Dimensional Targeted Credit Index (Hedged to EUR) 0.0 15.0 15.0 10.0 10.0 0.0
Dimensional Global Core Plus Index (Hedged to EUR) 0.0 0.0 5.0 10.0 10.0 0.0

Weights as at 31 December 2022. Rebalanced monthly. For illustrative purposes only. The Wealth Index Models are unmanaged and are not subject to fees and expenses typically associated with managed accounts or investment funds.

Indices are not available for direct investment. Past performance is no guarantee of future results.

Dimensional Core Wealth Index Models

SUMMARY STATISTICS
As at 31 December 2022

EQUITY 0% 20% 40% 60% 80% 100%
FIXED INCOME 100% 80% 60% 40% 20% 0%
1-Year Total Return (%) -6.89 -8.39 -9.29 -9.90 -10.21 -9.59
3-Year Total Return (%) -2.81 -0.78 1.06 2.95 4.87 6.78
5-Year Total Return (%) -1.92 0.29 2.21 4.19 6.18 7.85
10-Year Total Return (%) -0.60 2.01 4.29 6.66 9.03 10.92
15-Year Total Return (%) 1.33 3.17 4.59 6.01 7.37 8.27
20-Year Total Return (%) 1.83 3.76 5.35 6.93 8.46 9.58
Annualised Return (%) 4.83 5.88 6.78 7.63 8.39 8.85
1985-2022

Annualised Standard Deviation (%) 295 3.78 6.54 9.63 12.80 1576
1985-2022

Lowest 1-Year Return (%) (10/_21396/22) (10/_2?;3'3/22) (0;/10?;(1)20/09) (07/203;1323/08) (o:/%i?;;os) (073)34322/08)
Lowest Annualised 3-Year Return (%) (10/_13;23/22) (01/_28;172%22) (03/7)‘:;5209) (03;)2;323/09) (o;/1o§;§;;o9) (03/102;327/09)
Highest 1-Year Return (%) (08/%’?;375/92) (09/29(2);281/93) (04/2023;8/10) (04/‘;&3:;10) (042)3;;310) (04/6(,)5;(%;4/10)
Highest Annualised 3-Year Return (%) (09/193;382/93) (02/19?251%94) (02/191511/94) (04/291;8?398) (04/292;?31/98) (04/3;(5);3398)
Growth of €1 6.00 8.78 12.08 16.36 21.33 25.08

1985-2022

Assumes all strategies have been rebalanced monthly. Highest and lowest one-year and three-year returns are calculated from periods overlapping monthly. Annualised standard deviation is calculated from monthly data.

All performance results of the Wealth Index Models are based on performance of indices with model/backtested asset allocations; the performance was achieved with the benefit of hindsight; it does not represent actual
investment strategies. The Wealth Index 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 adviser's decision-making if the adviser were actually managing client money. Past performance is no

guarantee of future results.
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Dimensional Core Wealth Index Model

100% Fixed Income
1985-2022
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Dimensional Core Wealth Index Model

20% Equity, 80% Fixed Income
1985-2022
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Dimensional Core Wealth Index Model

40% Equity, 60% Fixed Income
1985-2022
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Dimensional Core Wealth Index Model

60% Equity, 40% Fixed Income
1985-2022
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Dimensional Core Wealth Index Model

80% Equity, 20% Fixed Income
1985-2022
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Dimensional Core Wealth Index Model
100% Equity
1985-2022
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Dimensional Core Plus Wealth Index Models
WEIGHTS (%)

The Dimensional Wealth Index Models represent Dimensional’s research-driven, systematic approach to asset
allocation. The Core Plus Wealth Index Models are constructed using Dimensional indices, and are designed

to have a stronger emphasis on securities with higher expected returns than the Core Wealth Index Models. The
models may inform expectations about the performance of different asset allocations over time and about return

deviations vs. the market.

EQUITY 0% 20% 40% 60% 80% 100%
Dimensional Global Core Equity Index 0.0 1.7 235 35.2 46.9 58.7
Dimensional Global Targeted Value Index 0.0 5.9 11.7 17.6 23.5 29.3
Dimensional Emerging Markets Core Equity Index 0.0 1.6 3.2 4.8 6.4 8.0
Dimensional Emerging Markets Targeted Value Index 0.0 0.8 1.6 2.4 3.2 4.0
FIXED INCOME 100% 80% 60% 40% 20% 0%
arendegnes(ijo:le(LEJI'%bal Ultra-Short Fixed Income Index 5.0 0.0 0.0 0.0 0.0 0.0
aizj;:}i/ol:zlefI&t;a:jllgS:do?c-)TE[Jrg)Government Variable 80.0 50.0 30.0 10.0 0.0 .
Dimensional Targeted Credit Index (Hedged to EUR) 15.0 25.0 20.0 15.0 5.0 0.0
Dimensional Global Core Plus Index (Hedged to EUR) 0.0 5.0 10.0 15.0 15.0 0.0

Weights as at 31 December 2022. Rebalanced monthly. For illustrative purposes only. The Wealth Index Models are unmanaged and are not subject to fees and expenses typically associated with managed accounts or investment funds.
Indices are not available for direct investment. Past performance is no guarantee of future results.

Dimensional Core Plus Wealth Index Models

SUMMARY STATISTICS
As at 31 December 2022

EQUITY 0% 20% 40% 60% 80% 100%
FIXED INCOME 100% 80% 60% 40% 20% 0%
1-Year Total Return (%) -8.35 -8.85 -9.00 -9.23 -9.06 -7.65
3-Year Total Return (%) -2.99 -0.81 1.26 3.16 5.12 7.18
5-Year Total Return (%) -1.87 0.22 2.14 3.98 5.84 7.34
10-Year Total Return (%) -0.39 2.08 4.39 6.71 9.04 10.76
15-Year Total Return (%) 1.60 3.33 4.81 6.21 7.56 8.38 >
20-Year Total Return (%) 2.07 3.97 5.67 7.30 8.89 10.02
Annualised Return (%) 4.86 6.01 7.03 8.04 8.96 9.42
1985-2022

Annualised Standard Deviation (%) 277 3.96 .84 9.96 1314 16.20
1985-2022

Lowest 1-Year Return (%) (10/_2?;39/22) (10/_2?23;22) (05/102;329/09) (0?/20222209) (022)?;2)22/09) (07/3034?21/08)
Lowest Annualised 3-Year Return (%) (10/_12;(195/22) (0471 lig;;zo) (03/_03;326/09) (03/_02;324/09) (02/101522/09) (03/102;32%09)
Highest 1-Year Return (%) (08/19?;278/92) (09/291;587/93) (04;:’)2;333/10) (04/‘;&33?;10) (04/%3;23510) (042)(3;(?;4/10)
Highest Annualised 3-Year Return (%) (09/195)’;;:/93) (02/19?;3394) (02/1913394) (04/29(5);532/98) (04/2‘9";{;239/98) (04/202;332/06)
Growth of €1 6.06 9.19 13.22 18.91 26.08 30.60

1985-2022

Assumes all strategies have been rebalanced monthly. Highest and lowest one-year and three-year returns are calculated from periods overlapping monthly. Annualised standard deviation is calculated from monthly data.

All performance results of the Wealth Index Models are based on performance of indices with model/backtested asset allocations; the performance was achieved with the benefit of hindsight; it does not represent
actual investment strategies. The Wealth Index 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 adviser's decision-making if the adviser were actually managing client money.

Past performance is no guarantee of future results.
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Dimensional Core Plus Wealth Index Model

100% Fixed Income
1985-2022
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Dimensional Core Plus Wealth Index Model

20% Equity, 80% Fixed Income
1985-2022
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Dimensional Core Plus Wealth Index Model

40% Equity, 60% Fixed Income
1985-2022
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Growth of €1
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See Sources and Descriptions of Data.
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Dimensional Core Plus Wealth Index Model

60% Equity, 40% Fixed Income
1985-2022

~[1085

1985| 12.8 1986

1986/ 106 8.4 1987

1987) 75 5.0 1.7 1988

1988 119 11.6 13.2 26.0 1989

1989 12.2 121 13.3 19.6 13.5 1990

1990/ 72 61 55 6.8 -16-14.7 1991

1991 87 81 80 97 47 0.6 186 1992

1992/ 84 78 77 90 51 24 123 6.3 1993

1993|104 101 103 11.8 9.2 8.2 171 16.3 274 1994

19941 91 87 87 98 73 61 120 99 118 -1.8 1995

1995/ 91 88 88 97 76 6.7 115 98 111 37 9.6 19%

1996 96 93 94 103 85 78 121 109 12.0 74| 123 150 1997

1997/ 104 10.2 103 11.2 97 9.2 131 123 135 103 146 173 19.5 1998
1998/ 99 97 9.8 106 92 87 121 112 120 9.2 121 129 119 4.8 1999
1999/ 10.8 10.7 10.9 11.7 104 101 133 127 13.6 115 144 156 15.8 14.0 23.9/ 2000 €100 €19
2000 10.6 104 10.6 11.3 101 9.8 12.6 12.0 127 10.8/ 131 138 134 115 150
2001 10.3 101 10.2 108 9.8/ 95 12.0 11.3 119 101 119 123 118 99 117/ 6.0 5.4 2002 €10
2002 89 86 87 91 80 76 97 90 92 74/ 86 85 74 51 52 -04 -3.8 -121 2003

2003 93 91 91 96 86 83 103 96 99 83 95 95 87 70 75 38 28 15 17.2 2004 €1
2004 94 92 92 97 88 85 103 97 100 86 97 97 90 76 81| 52 48 46 141 11.0 2005

2005 9.8 97 97 102 93 91 109 104 107 94 105 106 101 89 96/ 73 75 80 15.6 14.8 18.9 2006 €0 : : : :
20060 97 96 96 101 92 90 107 10.2 104 9.2/102 103 98 88 93 73 74 79 135 123 13.0 74 2007 1985 2022
2007 93 91 91 95 87 85 100 95 97 85 94 94 89 78 82 64 63 65106 91 84 36 -0.
2008 76 73 73 76 67 64 77 71 71 59 65 62 55 43 43/ 23 18 13 37 12 -11 -70-13.4-250 2009

2009 84 82 82 85 77 74 88 82 84 73 79 78 72 63 64 48 46 45 71 55 44 11 -09 -13 30.0 2010

2010 88 86 86 89 82 80 93 88 89 79 86 85 81 72 74/ 61 60 61 86 74 68 45 38 52 246 194 2011

2011 84 82 82 85 78 75 87 82 83 74 79 78 74 66 67 54 53 52 74 62 55 35 27 34 151 83 -17 2012

2012 85 84 84 86 80 77 89 85 86 77 82 81 77 70 71 59 59 59 79 69 64 47 43 52 145 98 53 127 2013

2013 87 85 86 88 82 80 91 87 88 79 85 84 80 74 75 64 64 65 84 75 72 58 56 65 143 107 79 131 134 2014
2014 88 87 87 89 83 81 92 88 89 81 86 86 82 76 78 68 68 69 87 79 76 64 63 73 139 109 89 127 126 11.9 2015
2015 87 85 85 88 82 80 90 87 88 80 85 84 81 75 76/ 67 67 68 84 77 74 63 62 70 126 99 81 108 101 85
2016 88 87 87 89 83 82 92 88 89 82 86 86 83 77 79 70 70 71 87 80 78 68 68 76 125 102 88 110 106 9.7 86 121 2017

2017 87 85 86 88 82 81 90 87 88 80 85 84 81 76 77/ 69 69 70 84 78 76 67 66 73 117 96 83 100 95 86 75 86 52 2018

2018 82 81 81 83 77 75 84 81 81 74 78 78 74 69 70 62 62 62 75 68 66 57 55 61 98 77 64 76 68 55 39 35 -05 -6.0 2019

2019 85 83 83 86 80 79 87 84 85 78 82 82 79 74 75 67 67 68 80 75 73 65 64 70 105 87 76 88 83 74 66 69 52 52 17.8‘2020

2020 83 82 82 84 79 77 86 82 83 76 80 80 77 72 73 66 66 66 78 72 70 63 6.2 72 82 76 68 60 62 47 46 10.3‘ 3.3 2021
2021 86 84 84 86 82 80 88 85 86 80 84 83 80 76 77/ 70 70 71 83 78 76 69 69 80 90 86 81 75 79 71 76 12.5‘10.0 171 2022
2022 80 79 79 81 76 74 82 79 79 73 77 76 73 69 69 63 62 63 73 68 66 59 58 65 72 67 60 53 53 42 40 6.6‘ 32 31 92
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Dimensional Core Plus Wealth Index Model

80% Equity, 20% Fixed Income
1985-2022

1985

1985| 12.9 1986

1986/ 10.6 8.3 1987

1987| 72 4.4 0.6 1988
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1999 116 115 11.8 127 11.0 105 149 144 16.0 135 171 193 19.6 17.2 32.0/ 2000 €100
2000 11.3 11.2 114 123 107/ 10.2 141 13.6 149 126 154 16.8 164 138 191 7.
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2002 90 88 88 94 78 72 101 94 100 77 91 92 78 47 48 -29
2003 96 94 95 101 86 81 109 103 109 90 104 106 95 72 78 25 09 -0.7 20.8 2004 €1
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2005 10.5 104 105 111 9.8/ 95 12.0 116 122 106 119 123 116 101 110/ 78 79 89 19.8 19.3 25.6 2006 €0
2006 104 103 104 11.0 9.8 95 118 114 119 105 117 120 114 100 108 80 81 89 170 158 170 9.0 2007

2007 99 97 98 103 92 88 11.0 105 110 96 106 108 101 87 93| 67 6.6 70 13.0 111 104 35 -L
2008 77 74 74 77 65 61 79 73 75 61 67 66 57 41 41 14 06 01 36 05 -25-104 -18.8 -32.9 2009

2009 87 85 85 89 78 74 93 88 91 77 85 85 78 65 67 44 41 41 78 57 43 -05 -34 -43 36.5 2010

2010 92 91 91 95 85 81 99 95 98 86 94 94 88 77 80 61 59 61 97 82 73 40 28 43 300 239 2011

2011 87 86 86 89 79 76 92 88 91 79 86 86 80 68 71 52 50 51 81 66 57 26 14 22 176 9.2 -3.8 2012

2012 89 88 88 91 82 79 95 91 94 83 89 89 84 74 76 59 58 60 87 75 68 43 36 47 169 111 52 149 2013

2013 92 91 91 95 86 83 98 95 97 87 94 94 89 80 82 67 67 69 95 85 79 59 55 67 171 126 91 16.2 176 2014

2014 94 93 93 97 88 85 101 97 100 90 96 97 92 84 87 73 73 75100 91 86 69 66 79 16.8 13.2 107 16.0 16.5 154 2015

2015 93 92 92 96 87 85 99 96 98 89 95 96 91 83 86 72 72 74 97 89 85 69 66 77 153 121 99 136 131 109 6.6 2016

2016 95 94 94 98 90 87 101 98 101 92 98 98 94 87 89 77 77 80 101 94 90 76 75 8.6 153 126 10.8 140 137 125 110 156 2017

2017 94 93 94 97 89 87 100 97 100 91 97 97 93 86 88/ 77 77 79 99 92 89 76 75 84 144 119 102 128 123 111 97 1.2 70 2018

2018 89 88 88 91 83 90 92 84/ 89 89 85 78 80 68 68 69 88 80 76 63 61 69 120 95 79 96 88 71 51 46 -05 -75 2019

2019 93 92 92 95 88 95 97 89 94 95 91 84 87 76 76 78 96 89 86 75 74 82 13.0/109 95 113 108 97 86 90 6.9 69 23.6‘2020

20200 91 90 90 93 86 93 95 87 92 92 88 82 84 74 74 75 92 85 83 72 71 78 121/ 101 88 103 98 87 76 78 59 56 12.8\ 3.0 2021
2021 95 94 94 97 90 97 99 92 97 97 94 88 90 81 81 83 99 94 91 82 81 89 130 112 101 116 113 105 98 104 93 99 16.4‘ 13.0 24.0 2022
20220 90 89 89 91 84 4 91 93 85 90 90 86 80 82 73 73 74 89 83 80 71 70 76 112 95 84 96 90 81 73 73 60 58 9.5‘ 51 6.2 -91
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See Sources and Descriptions of Data.
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Dimensional Core Plus Wealth Index Model
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1985

1986
1987
1988
1989

60 34 -0.2 19838
143 15.2 19.5 43.0 1989

1990
1991
1992
1993
1994

1995
1996
1997
1998
1999

13.8 21.7 1997

18.7 25.3 29.0 1998
144 172 150 2.6 1999
194 22.8 23.2 204 414

2000

2000
2001
2002
2003
2004

17.3 196 19.0 159 23.2
151 16.6 15.6 124 159
91 95 76 38 41

7.3 2001

50 26 2002

-6.0 -12.0 -24.6 2003

0.7 -14 -33 240 2004
34 25 24 194 150

2005

2005
2006
2007
2008
2009

77 78 91 234 231
81 83 94 201 188
67 66 72 151 130

02 -07 -12 34 -03] -3

38 34 35 82 58

318 2006

20.8 10.8 2007
-3.0 2008
.3 -23.3-39.4

123 36

-5.8

11

2009
424

2010

2010
2011
2012
2013
2014

58 56 60 106 88
48 45 47 86 68
56 54 57 93 78
66 66 69 104 91
73 72 76 108 97

353
19.8
18.7
19.3
18.8

285 2011

99 -61 2012

117 42 156 2013

141 97 186 217 2014
146 114 179 190 164
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See Sources and Descriptions of Data.

2015

2015
2016
2017
2018
2019

73 73 76 106 96
79 79 83 111 102
79 79 83 109 100
. 2 96 87
79 79 82 105 97

172
17.3
16.2
134
14.6

134 106 153 151 12.0
141 119 158 159 141
133 113 145 143 125
106 85 10.8 10.0 78
122 105 127 12.3 108

7.8 2016

129 182 2017

112 130 80 2018

58 51 -08 -9.0 2019

98 103 77 76 271 2020

2020
2021
2022

9.9 99 100 103 94
94 94 94 97 89

1985 1986 1987 1988 1989

85 101 98 101 92
9.2 107 104 10.8 10.0
86 101 98 101 93

1990 1991 1992 1993 1994

10.5 10.6 10.2 95 9.8
98 99 95 87 90

1995 1996 1997 1998 1999

76 76 78 100 92
85 86 89 110 104
78 78 81 100 93

2000 2001 2002 2003 2004

135
147

111 95 114 109 95
127 114 133 130 120
110 96 112 108 96

2010 2011 2012 2013 2014

83 84 61 55 136 14 2021

114 120 108 115 192 155 314 2022
88 89 74 73 118 72 102 -77
2015 2016 2017 2018 2019|2020 2021 2022
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