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Monthly: 01/1999 - 12/2015; Default Currency: DMY

Growth of Wealth

Please see Standardized Performance Data and Disclosures (available at the end of this presentation) for information on performance, investment objectives, risks, fees and expenses of 
Dimensional funds. Performance data represents past performance. Past performance is no guarantee of future results and current performance may be higher or lower than the 
performance shown. Please read the prospectus carefully before investing, available by calling Dimensional +44(0)20 3033 3300 or at http://www.dimensional.com/. Graph represents a 
hypothetical investment of $1. Performance includes reinvestment of dividends and capital gains.

Data includes composite data from multiple sources; see data descriptions for additional details. 



Dimensional World Allocation
20/80 Index (EUR)

4.37 106.80 2.07 2.72 0.36 0.78 DMY

Dimensional World Allocation
40/60 Index (EUR)

5.44 146.14 2.46 5.71 0.46 1.65 DMY

Dimensional World Allocation
60/40 Index (EUR)

6.42 188.05 2.88 8.80 0.55 2.54 DMY

Dimensional World Allocation
80/20 Index (EUR)

7.30 231.44 3.31 11.92 0.65 3.44 DMY

Dimensional World Equity Index
(EUR)

8.08 274.87 3.75 15.04 0.74 4.34 DMY

*Annualized number is presented as an approximation by multiplying the monthly or 
quarterly number by the square root of the number of periods in a year.  Please note that 
the number computed from annual data may differ materially from this estimate.

Monthly: 01/1999 - 12/2015; Default Currency: DMY

Performance

Annualized Return
(%) Total Return (%) Growth of Wealth

Annualized Standard
Deviation* (%) Average Return (%)

Standard Deviation
(%) Currency

Please see Standardized Performance Data and Disclosures (available at the end of this presentation) for information on performance, investment objectives, risks, fees and expenses of 
Dimensional funds. Performance data represents past performance. Past performance is no guarantee of future results and current performance may be higher or lower than the 
performance shown. Please read the prospectus carefully before investing, available by calling Dimensional +44(0)20 3033 3300 or at http://www.dimensional.com/. 

Data includes composite data from multiple sources; see data descriptions for additional details. 



Dimensional World Allocation
20/80 Index (EUR)

2.28 -1.12 1.26 -0.62 2.28 3.68 3.31 3.62 4.37 4.37 2.72 01/1999 DMY

Dimensional World Allocation
40/60 Index (EUR)

3.95 -2.05 2.77 -1.48 3.95 6.44 5.10 4.55 5.44 5.44 5.71 01/1999 DMY

Dimensional World Allocation
60/40 Index (EUR)

5.53 -2.99 4.26 -2.41 5.53 9.22 6.87 5.39 6.42 6.42 8.80 01/1999 DMY

Dimensional World Allocation
80/20 Index (EUR)

7.01 -3.93 5.73 -3.40 7.01 12.02 8.61 6.14 7.30 7.30 11.92 01/1999 DMY

Dimensional World Equity Index
(EUR)

8.40 -4.86 7.17 -4.46 8.40 14.83 10.33 6.79 8.08 8.08 15.04 01/1999 DMY

By 12/2015; Default Currency: DMY

Periodic Performance

YTD 1 Month 3 Months 6 Months 1 Year 3 Years 5 Years 10 Years

Report
Date

Range:
01/1999 to

12/2015

Since First
Full Month

Std Dev
Since First
Full Month

Inception
Date Currency

Performance for periods greater than one year are annualized unless marked with an asterisk (*). Please see Standardized Performance Data and Disclosures (available at the end of this 
presentation) for information on performance, investment objectives, risks, fees and expenses of Dimensional funds. Performance data represents past performance. Past performance is 
no guarantee of future results and current performance may be higher or lower than the performance shown. Please read the prospectus carefully before investing, available by calling 
Dimensional +44(0)20 3033 3300 or at http://www.dimensional.com/.

Data includes composite data from multiple sources; see data descriptions for additional details. 



1-Year Total Return (%) 2.28 3.95 5.53 7.01 8.40

3-Year Annualized Return (%) 3.68 6.44 9.22 12.02 14.83

5-Year Annualized Return (%) 3.31 5.10 6.87 8.61 10.33

10-Year Annualized Return (%) 3.62 4.55 5.39 6.14 6.79

20-Year Annualized Return (%) N/A N/A N/A N/A N/A

Annualized Return (%)
01/1999-12/2015

4.37 5.44 6.42 7.30 8.08

Annualized Standard Deviation
(%)

01/1999-12/2015

2.72 5.71 8.80 11.92 15.04

Growth of Wealth
 01/1999-12/2015

2.07 2.46 2.88 3.31 3.75

Lowest 1-Year Return (%) -4.90%

(3/08-2/09)

-14.66%

(3/08-2/09)

-23.73%

(1/08-12/08)

-32.40%

(1/08-12/08)

-40.29%

(1/08-12/08)

Highest 1-Year Return (%) 13.04%

(4/09-3/10)

24.64%

(4/09-3/10)

37.18%

(4/09-3/10)

50.72%

(4/09-3/10)

65.33%

(4/09-3/10)

Lowest 3-Year Annualized
Return (%)

0.34%

(3/06-2/09)

-4.16%

(3/06-2/09)

-8.58%

(3/06-2/09)

-12.93%

(3/06-2/09)

-17.19%

(3/06-2/09)

Highest 3-Year Annualized
Return (%)

7.18%

(4/03-3/06)

12.28%

(4/03-3/06)

17.55%

(4/03-3/06)

23.00%

(4/03-3/06)

28.61%

(4/03-3/06)

01/1999 - 12/2015; Default Currency: DMY

Performance Summary Statistics

Dimensional
World

Allocation
20/80 Index

(EUR)

Dimensional
World

Allocation
40/60 Index

(EUR)

Dimensional
World

Allocation
60/40 Index

(EUR)

Dimensional
World

Allocation
80/20 Index

(EUR)

Dimensional
World Equity
Index (EUR)

Please see Standardized Performance Data and Disclosures (available at the end of this presentation) for information on performance, investment objectives, risks, fees and expenses of 
Dimensional funds. Performance data represents past performance. Past performance is no guarantee of future results and current performance may be higher or lower than the 
performance shown. Please read the prospectus carefully before investing, available by calling Dimensional +44(0)20 3033 3300 or at http://www.dimensional.com/. 

Data includes composite data from multiple sources; see data descriptions for additional details. 



1. Dimensional World Allocation 
20/80 Index (EUR)

2. Dimensional World Allocation 
40/60 Index (EUR)

3. Dimensional World Allocation 
60/40 Index (EUR)

4. Dimensional World Allocation 
80/20 Index (EUR)

5. Dimensional World Equity 
Index (EUR)

0.00%

1.00%

2.00%

3.00%

4.00%

5.00%

6.00%

7.00%

8.00%

9.00%

10.00%

11.00%

12.00%

13.00%

A
n

n
u

al
iz

ed
 R

e
tu

rn

0% 2% 4% 6% 8% 10% 12% 14% 16% 18% 20%

Annualized Standard Deviation

1

2

3

4

5

Monthly: 01/1999 - 12/2015; Default Currency: DMY

Return-Standard Deviation Chart

Please see Standardized Performance Data and Disclosures (available at the end of this presentation) for information on performance, investment objectives, risks, fees and expenses of 
Dimensional funds. Performance data represents past performance. Past performance is no guarantee of future results and current performance may be higher or lower than the 
performance shown. Please read the prospectus carefully before investing, available by calling Dimensional +44(0)20 3033 3300 or at http://www.dimensional.com/. 

Data includes composite data from multiple sources; see data descriptions for additional details. 



Annualized Average Rolling Return 1 Year 3 Years 5 Years 10 Years 15 Years 20 Years

Dimensional World Allocation 20/80 Index 
(EUR)

4.43% 4.22% 4.25% 4.17% 4.26% N/A

Best Return (%) 13.04% (4/2009) 7.18% (4/2003) 5.66% (3/2009) 4.76% (4/2003) 4.50% (1/1999) N/A

Worst Return (%) -4.90% (3/2008) 0.34% (3/2006) 2.50% (3/2004) 3.62% (1/2006) 3.95% (10/2000) N/A

Dimensional World Allocation 40/60 Index 
(EUR)

5.58% 4.92% 4.98% 4.76% 4.97% N/A

Best Return (%) 24.64% (4/2009) 12.28% (4/2003) 9.41% (3/2009) 6.38% (4/2003) 5.42% (1/1999) N/A

Worst Return (%) -14.66% (3/2008) -4.16% (3/2006) 1.18% (3/2004) 3.27% (4/1999) 4.43% (10/2000) N/A

Dimensional World Allocation 60/40 Index 
(EUR)

6.84% 5.58% 5.62% 5.24% 5.58% N/A

Best Return (%) 37.18% (4/2009) 17.55% (4/2003) 13.21% (3/2009) 7.93% (4/2003) 6.24% (1/1999) N/A

Worst Return (%) -23.73% (1/2008) -8.58% (3/2006) -0.23% (3/2004) 2.60% (4/1999) 4.81% (10/2000) N/A

Dimensional World Allocation 80/20 Index 
(EUR)

8.19% 6.20% 6.18% 5.62% 6.08% N/A

Best Return (%) 50.72% (4/2009) 23.00% (4/2003) 17.06% (3/2009) 9.40% (4/2003) 6.96% (1/1999) N/A

Worst Return (%) -32.40% (1/2008) -12.93% (3/2006) -1.71% (3/2004) 1.80% (4/1999) 5.09% (10/2000) N/A

Monthly: 01/1999 - 12/2015; Default Currency: DMY

Best/ Worst Return

Please see Standardized Performance Data and Disclosures (available at the end of this presentation) for information on performance, investment objectives, risks, fees and expenses of 
Dimensional funds. Performance data represents past performance. Past performance is no guarantee of future results and current performance may be higher or lower than the 
performance shown. Please read the prospectus carefully before investing, available by calling Dimensional +44(0)20 3033 3300 or at http://www.dimensional.com/. 

Data includes composite data from multiple sources; see data descriptions for additional details. 
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Monthly: 01/1999 - 12/2015; Default Currency: DMY

Best/ Worst Return

Annualized Average Rolling Return 1 Year 3 Years 5 Years 10 Years 15 Years 20 Years

Dimensional World Equity Index (EUR) 9.64% 6.77% 6.64% 5.89% 6.48% N/A

Best Return (%) 65.33% (4/2009) 28.61% (4/2003) 20.96% (3/2009) 10.78% (4/2003) 7.56% (1/1999) N/A

Worst Return (%) -40.29% (1/2008) -17.19% (3/2006) -3.28% (3/2004) 0.89% (4/1999) 5.26% (10/2000) N/A

Please see Standardized Performance Data and Disclosures (available at the end of this presentation) for information on performance, investment objectives, risks, fees and expenses of 
Dimensional funds. Performance data represents past performance. Past performance is no guarantee of future results and current performance may be higher or lower than the 
performance shown. Please read the prospectus carefully before investing, available by calling Dimensional +44(0)20 3033 3300 or at http://www.dimensional.com/. 

Data includes composite data from multiple sources; see data descriptions for additional details. 
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This material has been distributed by Dimensional Fund Advisors Ltd., registered address 20 Triton Street, London NW1 3BF, Company Number 02569601, which is authorised and regulated by the Financial Conduct Authority - Firm 
Reference No.150100. It is provided for informational purposes and intended for your use only and the content of this material does not constitute an invitation or offer to subscribe for or purchase any of the products or services mentioned.  
It is the responsibility of any persons wishing to make a purchase to inform themselves of and observe all applicable laws and regulations. Any entity responsible for forwarding this material to other parties takes responsibility for ensuring 
compliance with all financial promotion laws, rules and regulations.  The content of any material provided is not intended to provide a sufficient basis on which to make an investment decision.  Information and opinions presented in this 
material have been obtained or derived from sources believed by Dimensional Fund Advisors Ltd. to be reliable, but Dimensional Fund Advisors Ltd. makes no warranties, undertakings or representations as to the accuracy, quality, 
suitability, reliability or completeness of the content of this material. 

Dimensional Fund Advisors Ltd. excludes any liability (including without limitation that for negligence or for any damages of any kind) to the maximum extent permitted by the law arising from the use of or omission to use the content of this 
material.    Please note that the content of this material has been prepared in accordance with the laws of England and Wales and may not be suitable for use in other jurisdictions. We cannot accept responsibility if you choose to do so. The 
content of this material is directed exclusively at persons who are experienced or existing investors in the products described in this document, who are professional customers as defined by the rules of the Financial Conduct Authority or are 
otherwise eligible under these rules. It is not intended for retail customers and such persons should not rely on this material. Moreover, any investment or service to which this material may relate, will not be made available to such retail 
customers. Past performance is no guarantee of future results and the investment objectives of the funds may not be met.    Performance data shown represents past performance and current performance may be higher or lower than the 
performance shown. 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 access our website at www.dimensional.com. Average annual total returns include reinvestment of dividends and capital gains.    

Dimensional Funds plc and Dimensional Funds II plc are each structured as an umbrella fund with segregated liability between sub-funds, established as an open-end investment company with variable capital and incorporated with limited 
liability between sub-funds under the laws of Ireland with registration numbers 352043 and 431052 respectively. Dimensional Funds plc and Dimensional Funds II plc qualify and are each authorised in Ireland by the Central Bank of Ireland 
as an undertaking for collective investment in transferable securities (“UCITS”).

Dimensional Funds ICVC is an investment company with variable capital incorporated with limited liability and registered in England and Wales under number IC000258 and authorised by the FCA.  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.

Dimensional Funds ICVC, Dimensional Funds plc and Dimensional Funds II 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”).  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 KIIDs carefully before investing. The latest version of the prospectus and applicable KIIDs (all in English) may be obtained at www.dimensional.com or by contacting the fund’s administrator, or its investment manager at +44
(0)20 3033 3300.

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, risk of municipal securities, 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 the relevant KIID.    

Definitions of Statistical Terms  Average Returns (arithmetic mean) is a measure of the “middle performance” of the fund, computed by adding up  all the returns and dividing by the number of periods.  Standard Deviation measures how 
different the actual fund returns are from its average performance (see above).  The closer the actual returns are to the average, the smaller the standard deviation. Standard deviation is a measure of volatility, generally associated with the 
risk of investments.  Correlation measures the degree to which the performance of two funds moves in tandem, and the direction of their association (one goes up, the other goes up as well – positive correlation). Correlation plays an 
important part in diversification.  Auto-correlation is a specific application of correlation (see above). In this case, the comparison is not between  two different funds, but rather returns of the same fund between different periods. For example, 
an auto-correlation of two periods would show the correlation in returns two periods apart (March-January, April-February, May-March, etc).  Covariance measures the trend of common movement in returns between two funds. A positive 
covariance shows the fund’s returns moving in the same direction, whereas a negative covariance shows the funds moving in opposite direction (when one goes up, the other one goes down). Covariance plays a role in determining portfolio 
volatility.  Regression analysis examines the statistical connection between a variable of interest and one or more factors used to explain its variation. For example, if the variable of interest is student test scores, regression could be used to 
show the connection to factors such as time spent studying or IQ.  R-squared is used in regression analysis to determine to what degree the variation in the changing series of interest is explained by the factors used to explain it. R-squared 
ranges from 0 (no explanatory power), to 1 (virtually all variation is explained by the analysis). In the example above, if test scores is the variable of interest, while IQ and study time are the factors used to explain it, then an R-squared of .9 
would indicate that 90% of the variation in test scores can be explained by these two factors.  Standard Error is a measure of precision when calculating various statistical terms. Generally, the higher the standard error, the lower the 
statistical strength of that estimation.  T-statistic examines the statistical precision of various estimations by comparing the value of the calculation to the standard error (see above). Generally, a t-stat value of 2 or higher shows enough 
statistical precision to have confidence in the estimate being different from zero.  Turnover is a measure of the fund's trading activity, and loosely represents the portion of a fund's holdings that have changed over a year. A lower turnover 
ratio indicates a more passive strategy.  Tracking Error shows how different are each period’s returns of a given fund from the returns of a reference “benchmark” (generally commercial indexes). For example, if fund A’s returns in two 
subsequent periods are 10% and 20%, while the benchmark’s returns are 5% and 25% for the same periods, the average is the same (15%), but there is tracking error since there was a difference in period by period returns (period 1: 10% 
versus 5%, period 2: 20% versus 25%).    Alpha measures the difference between the fund’s average performance and what would be expected based its compensating risk level, such as beta (see below). For example, if the fund’s average 
return was 10%, but the  expectation based on its beta was 9%, then the alpha would show as 1%.  Beta measures the degree to which the returns of a fund change with the market movements. Generally, the higher the scale of fund 
movements (up or down) relative to the market, the greater the beta. This is considered to be compensating risk for investors, I.e. the more risk (higher beta), the higher the investors’ expected returns versus the market.  Three Factor Model 
explains the source of performance variation among investment portfolios, and it is an extension of previous Nobel Prize winning work. The model specifies that differences in portfolio returns can be attributed to (1) stocks/fixed income mix 
– riskier stocks have a higher potential return, (2) market capitalisation of portfolio – smaller capitalisation stocks are riskier and therefore have higher expected returns, and (3) market price relative to accounting measures of the firm, such 
as book value – stocks with higher book value to market ratios are riskier and have higher expected returns. This model was first published in major academic journals but has gained wide spread acceptance among investment 
professionals.  SMB stands for Small Minus Big, and shows the difference in performance between the returns of small cap stocks and large cap stocks, and it is one of the factors used in the model described above. When used in 
regression analysis its computed coefficient (s) illustrates to what degree the portfolio captures the returns of small cap or large cap stocks.  HML stands for High Book-to-Market(BtM) Minus Low Book-to-Market (BtM), and shows the 
difference in performance between the stocks with high BtM ratios (value stocks) and stocks with low BtM ratios (growth stocks), and it is one of the factors used in the model described above. When used in regression analysis its computed 
coefficient (h) illustrates to what degree the portfolio captures the returns value or growth stocks.

Standardized Performance Data and Disclosures

As of March, 31, 2016



Standardized Performance Data and Disclosures

As of March, 31, 2016

would indicate that 90% of the variation in test scores can be explained by these two factors.  Standard Error is a measure of precision when calculating various statistical terms. Generally, the higher the standard error, the lower the 
statistical strength of that estimation.  T-statistic examines the statistical precision of various estimations by comparing the value of the calculation to the standard error (see above). Generally, a t-stat value of 2 or higher shows enough 
statistical precision to have confidence in the estimate being different from zero.  Turnover is a measure of the fund's trading activity, and loosely represents the portion of a fund's holdings that have changed over a year. A lower turnover 
ratio indicates a more passive strategy.  Tracking Error shows how different are each period’s returns of a given fund from the returns of a reference “benchmark” (generally commercial indexes). For example, if fund A’s returns in two 
subsequent periods are 10% and 20%, while the benchmark’s returns are 5% and 25% for the same periods, the average is the same (15%), but there is tracking error since there was a difference in period by period returns (period 1: 10% 
versus 5%, period 2: 20% versus 25%).    Alpha measures the difference between the fund’s average performance and what would be expected based its compensating risk level, such as beta (see below). For example, if the fund’s average 
return was 10%, but the  expectation based on its beta was 9%, then the alpha would show as 1%.  Beta measures the degree to which the returns of a fund change with the market movements. Generally, the higher the scale of fund 
movements (up or down) relative to the market, the greater the beta. This is considered to be compensating risk for investors, I.e. the more risk (higher beta), the higher the investors’ expected returns versus the market.  Three Factor Model 
explains the source of performance variation among investment portfolios, and it is an extension of previous Nobel Prize winning work. The model specifies that differences in portfolio returns can be attributed to (1) stocks/fixed income mix 
– riskier stocks have a higher potential return, (2) market capitalisation of portfolio – smaller capitalisation stocks are riskier and therefore have higher expected returns, and (3) market price relative to accounting measures of the firm, such 
as book value – stocks with higher book value to market ratios are riskier and have higher expected returns. This model was first published in major academic journals but has gained wide spread acceptance among investment 
professionals.  SMB stands for Small Minus Big, and shows the difference in performance between the returns of small cap stocks and large cap stocks, and it is one of the factors used in the model described above. When used in 
regression analysis its computed coefficient (s) illustrates to what degree the portfolio captures the returns of small cap or large cap stocks.  HML stands for High Book-to-Market(BtM) Minus Low Book-to-Market (BtM), and shows the 
difference in performance between the stocks with high BtM ratios (value stocks) and stocks with low BtM ratios (growth stocks), and it is one of the factors used in the model described above. When used in regression analysis its computed 
coefficient (h) illustrates to what degree the portfolio captures the returns value or growth stocks.



Dimensional World Allocation 20/80 Index (EUR) 01, 1999- 02, 2016 January 1994 - Present: Dimensional World Allocation 20/80 Index
Not available for direct investment. Performance does not reflect the expenses associated with the management of an actual portfolio. Underlying data may be 
simulated and/or live and converted to EUR where needed.   20% Dimensional All Country World Core 2 Index , 80% Citi WGBI 1-5 (hedged to EUR)
Currency: DMY
Data includes composite data from multiple sources; see data descriptions for additional details.

Dimensional World Allocation 40/60 Index (EUR) 01, 1999- 02, 2016 January 1994 - Present: Dimensional World Allocation 40/60 Index
Not available for direct investment. Performance does not reflect the expenses associated with the management of an actual portfolio. Underlying data may be 
simulated and/or live and converted to EUR where needed.   40% Dimensional All Country World Core 2 Index , 60% Citi WGBI 1-5 (hedged to EUR)
Currency: DMY
Data includes composite data from multiple sources; see data descriptions for additional details.

Dimensional World Allocation 60/40 Index (EUR) 01, 1999- 02, 2016 January 1994 - Present: Dimensional World Allocation 60/40 Index
Not available for direct investment. Performance does not reflect the expenses associated with the management of an actual portfolio. Underlying data may be 
simulated and/or live and converted to EUR where needed.   60% Dimensional All Country World Core 2 Index , 40% Citi WGBI 1-5 (hedged to EUR)
Currency: DMY
Data includes composite data from multiple sources; see data descriptions for additional details.

Dimensional World Allocation 80/20 Index (EUR) 01, 1999- 02, 2016 January 1994 - Present: Dimensional World Allocation 80/20 Index
Not available for direct investment. Performance does not reflect the expenses associated with the management of an actual portfolio. Underlying data may be 
simulated and/or live and converted to EUR where needed.   80% Dimensional All Country World Core 2 Index , 20% Citi WGBI 1-5 (hedged to EUR)
Currency: DMY
Data includes composite data from multiple sources; see data descriptions for additional details.

Dimensional World Equity Index (EUR) 01, 1999- 02, 2016 January 1994 - Present: Dimensional World Equity Index  (EUR)
Not available for direct investment. Performance does not reflect the expenses associated with the management of an actual portfolio. Underlying data may be 
simulated and/or live and converted to EUR where needed.   100% Dimensional All Country World Core 2 Index
Currency: DMY
Data includes composite data from multiple sources; see data descriptions for additional details.

Sources and Descriptions of Data

All Dimensional portfolio returns are net of all fees unless otherwise indicated.
All Dimensional trust returns are net of administrative fees only unless otherwise indicated.
Prior to April 2002, certain international equity portfolios charged a reimbursement fee to the purchasers of shares of those portfolios




