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World Equity Market Capitalisation

As at 31 December 2013
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NATIONS NOT LABELLED ABOVE BY MARKET CAPITALISATION (£ BILLIONS)
® Denmark 125 B Poland 58 ™ Nigeria 23 B Czech Republic 6
[ Saudi Arabia 117 B Turkey 52 B Greece 20 7 Asia (other) 22
@ Belgium 115 B Philippines 47 & Portugal 19 7 Africa (other) 11
B Malaysia 114 B Colombia 42 B Egypt 18 7 Europe (other) 10
= Finland 108 W Ireland 37 M Qatar 13 7 Caribbean (other) 2
B Indonesia 88 [ Austria 36 I Argentina 9
= Norway 86 W UAE 34 W Pakistan 9
B Thailand 83 B Peru 31 ™ Morocco 9
I Israel 66  New Zealand 31 M Vietnam 9
B Chile 65 W Kuwait 27 B Hungary 8

In British pounds. Market cap data is free-float adjusted from Bloomberg Securities Data. Many nations not displayed. Totals may not equal 100% due to rounding. Dimensional makes case-by-case determinations about the suitability of
investing in each emerging market, making considerations that include local market accessibility, government stability, and property rights, before making investments. For educational purposes; should not be used as investment advice.
China market capitalisation excludes A-shares, which are generally only available to mainland China investors. 1. An example large cap stock provided for comparison.



World Fixed Income Market Capitalisation
As at 31 December 2013
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NATIONS NOT LABELLED ABOVE BY MARKET CAPITALISATION (£ BILLIONS) ® invested ™ Other

© Denmark 101 = Israel 46 & chile 21 7 Europe (other) 13
B Brazil 99 & China 45 2 India 20 7 Asia (other) 13
© Russia 91 ¥ Czech Republic 43 = Philippines 19 7 Caribbean (other) 7
5 Ireland 88 ' Hong Kong 40 @ Colombia 17 7 Africa (other) 3
B Finland 81 = Turkey 40 = Slovenia 15

B Norway 76 B New Zealand 39 @ Peru 12

@ South Africa 72 = UAE 34 ¥ Romania 12

© Thailand 70 © Qatar 28 M Kazakhstan

B Malaysia 63 @ Slovak Republic 25 B | uxembourg 8

B Singapore 51 @ Indonesia 23 B Lithuania

In British pounds. Market cap data is from Barclays Global Aggregate Ex-Securitized Bond Index. Index excludes non-investment grade securities, bonds with less than one year to maturity, tax-exempt municipal securities, inflation-linked
bonds, floating rate issues, and securitized bonds. Many nations not displayed. Totals may not equal 100% due to rounding. For educational purposes; should not be used as investment advice.
Barclays data provided by Barclays Bank PLC.



The Impact of Volatility

Impact on a Hypothetical £100,000 Portfolio

Year 1 Year 2 Average Compound Value at End
Return Return Return Return of Year 2
Portfolio #1 50% -50% 0% -13.4% £75,000

Portfolio #2 10% -10% 0% -0.5% £99,000

For illustrative purposes only.



Equity Returns of Developed Markets

Annual Return (GBP, %)

Hi g hest 1988 1989 1990 1991 1992 1993 1994 1995 1996 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 2007 2008 2009 2010 2011 2012 2013

Return USEY UK H.K. H.K. H.K. B\CI"M Switz. Spain Switz. Sing. (IPAWNISTERV TS GEY Swed. BAUSHEY Can. ESIHEUNEN N GRNEGERE Norw.  Swed. ST USA
130.2 WA 541 635 121.7 @EGEM 454 26.6 50.3 105.4 - 4.3 5.3 CIONN 59.9 kAN 31.2 | 38.9 -1.8 66.5 = 38.6 1.8

A
Germ. H.K. Austra. Switz. BSIUsER Japan USA ESIIZ= a1 ltaly Swed. Can. PAVSGEWNIS{ERNE: )" NEGEGN Sing. REETRESIFAIRIEN Denm. UK Denm.
65.1 -9.2 37.7 44.9 71.8 14.9 38.4 24.1 41.2 50.8 85.1 13.9 -3.2 -10.8 47.3 40.1 28.9 33.0 -3.6 57.1 35.4 25.5
Swed. Norw. PATEGERNNCET:NNUETSRRCTIFA Swed. Swed. BN Denm. ESIETRENERET) . Norw. ESETM Norw. PAWS{EY Norw. Norw. EESETA N H.K. l¥48 Sing.
VW RNV -115 340 315 49.2 11.9 34.6 BVl 40.2 W 66.4 d b 425 29.0 (iR 275 29.3 QKR b 27.7 ’ 25.2
Norw. Denm. Norw. Sing. Sing. Norw. Neth. ESEIM Norw. BESETY H.K. . BSEEm ltaly PAUEIEY Swed. Denm. Swed. Can. BSIEl . . B Germ. B)\EH
625 -16.2 288 314 453 5.7 31.0 16.3 [N 64.3 . -9.0 b ZiWAN 27.1 389 @ 26.0 274 pEWAS b b ) 25.1
Sing. Denm. Swed. Italy Neth. Can. ESISEUMUELN Can. Norw. EREUGEQN Can. ltaly Norw. Denm. Sing. H.K. H.K.
60.6 -17.5 40.2 5.5 28.9 16.2 el PINAN 58.3 6.7 -9.9 PEENM 390 235 387 219 26.2 42.6 22.6
Austra. USA - Germ. Neth. BelapNe=ini Norw. — Neth. BESEZNSTIIvAWESI{EN Denm. BSiliv4 Austra. BNez)N Japan Austra. Austria Japan
42.0 -19.4 38.8 15.3 Wik Emaviol 35.6 3.7 -10.1  -189 344 WwrXUE 29.8 PV -24.5 19.6 -10.6 204 247
BELED] Neth. Neth. Sing. FEEHE UK Neth. B\l UK Sing. Denm. GAVS{ERLUSTERVAIEGE] Denm. NEE{R  Can. USA BNEEN Austra. Switz.
CYNoO 533 -194 201 38.4 0.9 23.7 152  29.0 QWi -11.8  -19.6 342 29.5 = 20.0 QERN -24.9 BECNON 18.9 BGEECE 167 @ 24.2
Sing. Swed. EEiF2 S/ @ Austra. Austra. USA UK Neth. BEOE/ANMWAIS{EN Denm. Can. Norw. ESEUM Sing. FEC N ESHENN Sing. ESETEMATS{ENESENN Swed.
38.8 48.8 -22.0 195 19.1 38.3 -0.3 11.4 27.8 219 25.6 -2.6 -12.6  -21.5 33.2 ; 27.6 19.5 21.9 -27.0 27.7 18.6 -11.9 16.6
H.K. Germ. . Germ. LNy Germ. . UK Reliyi UK H.K. ;& Neth. Neth. Denm. UK @ESWi#48 Can. Denm.
334 -24.6 10.9 KR -1.0 16.5 [EwEXd N -16.5 5 27.0 186 -27.3 27.6 PEEKE -12.4 229
Germ. Austria Spain Swed. Swed. LUSIEWVISGEY Can. UK SH @ Sing. Swed. ltaly Neth. PAUE{(EY Norw. ENEUGEGN Neth. Swed.
25.6 104 3238 176  12.7 [k b -18.3 -23.4 WWI¥i 140 231 16.4 -28.2 wags 149 QYO 153 22.1
Can. Can. Sing. Swed. LUS{EN Italy RS - UEEN Can. Denm. UK SIWI7ASTEN Italy  Can. Nelliy™s Neth. UK UK Neth. PAVSEY Swed. gEiliieA UK
219 403 -265 23N 31.5 -2.1 . 5.3 17.5 7.8 15.8 b -19.3 -23.4 [EweR 22.7 15.4 6.6 -28.4  26.6 BEEREN -15.7 BEEREN 18.4
USA UK Can. " Austria  USA . US{EN Denm. Neth. Denm. Sing. UK LUSIEN ltaly Swed. Denm. UK  Denm. Norw. ltaly
iR 37.6  -27.6 b . -4.3 . 4.9 15.4 -20.1  -241 237 115 15.0 4.3 -30.5 216 127 -157 134 18.1
Neth. ltaly Italy Norw. NEGEGUN Neth. . H.K. Japan UK USA HIELY Germ. H.K. USA Austria
18.9 34.8 1.8 10.7 3.9 10.1 -25.7 22.2 14.8 3.7 -30.6 12.3 -15.7 10.3 11.3
Spain Spain Japan . . Austria Austria Spain O el=0 Neth. Germ. H.K. H.K. Switz. Austra. BRICIARNNCTN UK H.K.
18.2 -283 122 . . d 5.8 -0.8 8.0 b IS -28.4 8.3 21.0 14.5 3.6 ENN 12.7 5.4 10.2 9.0
I\ Spain Austra. Germ. i M Austria Austra. H.K. Italy Sing. Switz. Japan BME[@M Switz. Austria H.K. USA Sing. Italy Norw.
GO 239 -31.4 | 115 ' b . -5.5 -6.7 -4.0 2.7 -21.4 20.6 8.0 19.8 11.9 0.5 -324 124 -17.6 7.5 7.3
Switz. Austra. BRIENY Italy Italy SivAN NG Can. ESiVi»A8 Swed. ltaly USA UK BESivANUE7 S Can. Swed. Norw. ES{i7ir4 eyl Can. Can.
10.5 23.4 -32.8 1.2 -3.9 . -7.5 -20.1 -7.2 -4.2 -149  -24.7 REElR) 18.8 7.2 17.3 35 -1.0 -50.4 11.5 -17.8 4.3 3.6
UK GO Swed. PUSGEY Norw. Can. PAUSGEMNEREUE Sing. EREGEGE Sing. PAUSGEY Sing. Swed. Swed. BREEVNE Neth. ESTETIRENCET: e [taly ltaly JREREUNNISIER
A\ 10.3 VRN -34.3 K -4.0 PO -11.3 1.6 -15.8 EEVOKE -13.8 BECRAN -21.8 -25.3 -37.2 EEERS 4.7 16.5 0.8 NS -119 -22.9 3.4 2.2

Lowest PESENRESENESEGE Norw. Denm. UL NN E N W TS (i - WNE L)
Return 4.7 14.8 R -12.9

Sing. Norw. Japan Japan | Germ. BN\E{i¥ A ICA Japan Japan Austria Japan Spain Austria Spain RSB
BRI 117 -32.7 -39 -23.6 BEraaREEEciik:] -22.3  -27.6 | -39.6 BELWi 2.7 13.7 -6.6 -58  -56.2 -54 -191  -362 -15 -0.2

Source: MSCI developed markets country indices (net dividends) with at least 25 years of data. MSCI data copyright MSCI 2014, all rights reserved.
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.



Equity Returns of Developed Markets

Annual Return (%)

is highest return for the year.

1988 1989 1990 1991 1992 1993 1994 1995 1996 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 2007 2008 2009 2010 2011 2012 2013

Australia -175 336 -108 352 54 112 165 -104 6.1 17.6 -10.0 495 303 16.0 309 283 -50.7 764 145 -11.0 221 4.2
Austria 6.3 -122 -106 281 -63 -47 45 16 04 -91 -120 57.0 BERN 246 365 22 -684 432 99 -364 259 134
-11.0 138 -15 235 82 259 120 136 - -14.3 -16.8 -109 -150 353 435 9.0 36.7 -27 -665 575 -04 -10.6 - 27.6

Canada 171 243 -130 111 -122 176 -30 183 285 128 -6.1 537 53 -204 -132 546 222 283 178 296 -455 56.2 205 -127 91 56
Denmark 527 439 -09 166 -282 328 38 188 218 345 90 121 34 -148 -16.0 493 308 245 388 256 -476 36.6 30.7 -16.0 313 252
379 362 -138 178 28 209 -52 141 212 119 415 293 -43 -224 -21.2 402 185 99 345 132 -433 318 -41 -169 213 26.3

Germany 206 463 -94 82 -103 356 4.7 164 136 246 294 200 -156 -224 -332 638 16.2 99 36.0 352 -459 252 84 -181 309 314
Hong Kong 2811 84 9.2 -289 226 331 -233 -29 595 -147 -186 -178 381 250 84 304 -51.2 60.2 232 -16.0 283 111
Italy 115 194 -192 -18 -222 285 116 10 126 355 525 -03 -13 -266 -73 378 325 19 325 6.1 -500 26.6 -150 -23.2 125 204
354 17 -361 89 -215 255 214 0.7 -155 -237 51 615 -282 -294 -103 359 159 255 6.2 -42 6.3 154 -143 82 272
Netherlands 142 358 -32 178 23 353 117 277 275 238 232 69 -41 -221 -208 281 122 139 314 206 -482 423 17 -121 206 313
Norway 424 455 06 -155 -223 420 236 60 286 6.2 -301 317 -09 -122 -7.3 481 384 243 451 314 -642 871 109 -100 187 94
Singapore 333 423 -11.7 250 63 680 67 65 -69 -300 -129 994 -27.7 -234 -11.0 376 223 144 46.7 284 -474 740 221 -179 310 17
135 98 -138 156 -21.9 298 -48 298 254 499 48 -159 -11.4 -153 585 289 44 240 -40.6 435 -220 -123 3.0 313

483 318 -21.0 144 -144 370 183 334 372 129 140 79.7 -21.3 -27.2 -305 - 36.3 103 434 06 -499 64.2 - -16.0 220 245

Switzerland 6.2 262 -6.2 158 172 458 35 MENE 2.3 WI¥E 235 -7.0 -214 -103 341 150 163 274 53 -305 253 118 -68 204 26.6
6.0 219 103 160 -37 244 -16 213 274 226 178 125 -115 -140 -152 321 196 74 306 84 -483 433 88 -26 153 20.7
146 300 -31 301 64 91 11 371 232 334 301 219 -128 -124 -231 284 101 51 147 54 -376 263 14.8 meWaN 153

Source: MSCI developed markets country indices (net dividends) with at least 25 years of data. MSCI data copyright MSCI 2014, all rights reserved.
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.



Equity Returns of Emerging Markets

Annual Return (GBP, %)

Hi g hest 1999 2000 2001 2002
Turkey Czech R. Russia Czech R. Thailand Columbia Morocco i Thailand Indonesia Taiwan
Return 263.6 9.5 59.5 29.9 119.0 116.7 23.1 ] 61.3 6.4 : 7.0

A Russia Poland Korea Indonesia Turkey Columbia Brazil Columbia Indonesia Malaysia
257.3 b 51.9 28.2 102.6 131.2 52.7 76.6 b 101.4 0.5
Malaysia i Columbia Brazil Hungary Russia Morocco Turkey i Russia Chile Philippines  Philippines Malaysia
120.7 b 49.0 92.8 78.5 93.2 47.6 71.2 . 81.8 49.3 -0.5 40.0 5.6

Indonesia i Hungary Czech R. Korea India S. Africa India Columbia Thailand Korea
98.9 H 17.8 73.1 75.2 70.3 -14.0 80.5 48.6 -2.3 2.0
Korea Malaysia Mexico S. Africa Poland Brazil Philippines Turkey Columbia  Columbia
97.8 -9.3 21.5 15.7 50.2 74.6 39.0 75.8 41.9 -4.7 29.9

S. Africa Taiwan Thailand Indonesia Turkey Russia Malaysia Chile S. Africa Thailand
-10.8 12.9 15.0 40.5 74.2 36.7 -18.6 65.2 39.0 28.6 0.6

Thailand Columbia Mexico India Czech R. Mexico Columbia Indonesia Russia
-14.1 7.8 12.9 38.3 32.7 52.7 -21.0 64.1 38.8 -1.2
Morocco Malaysia S. Africa . Brazil Indonesia Czech R. Taiwan Philippines India Mexico
-15.5 7.3 4.3 35.1 27.7 51.6 -21.2 59.5 38.7 . 20.4

Brazil India Czech R. Indonesia Turkey Mexico Morocco Taiwan Hungary Mexico S. Africa Hungary Philippines
74.6 -15.7 0.2 58.8 31.9 24.3 45.3 -25.9 58.1 32.2 -14.0 17.4 -4.6

S. Africa Chile Russia Brazil Poland Malaysia Thailand Thailand Korea Morocco Morocco
62.4 -1.1 . 57.5 26.7 23.6 43.7 -28.7 57.2 31.3 -14.8 -5.2

Taiwan Hungary Columbia Chile S. Africa Malaysia Thailand Taiwan India
57.2 -21.0 -6.6 49.6 19.4 43.2 20.5 43.7 26.2 15.9 -5.7
Thailand Hungary Poland Czech R. Philippines Poland Czech R. Philippines India Hungary
51.5 -24.4 -7.0 -8.7 47.8 17.3 17.7 38.1 52.5 253 -19.2 -7.6
Chile Morocco Malaysia Morocco Korea Philippines Hungary Korea Philippines  Philippines Turkey Chile S. Africa S. Africa

42.6 -11.8 -10.2 33.5 13.8 36.8 17.5 29.7 -34.3 47.4 25.2 -20.1 13.5 -8.0

Columbia Brazil Morocco S. Africa Morocco Chile Chile Poland Poland Russia Taiwan Taiwan Czech R.
-34.0 -14.8 -17.6 31.2 13.8 34.9 13.1 23.1 -37.5 234 -20.6 -12.2

S. Africa Mexico LENEY] India S. Africa Russia S. Africa Poland Malaysia Thailand
-15.0 -21.6 27.6 11.1 5.9 22.5 b 40.5 19.4 9.2 -16.2

Taiwan Philippines Philippines Malaysia Hungary Taiwan Chile Mexico Morocco Brazil Russia Brazil
-40.5 -17.3 27.3 7.4 31.6 5.4 21.0 L 39.4 19.0 -21.5 b -17.6

Hungary Philippines India Chile Poland Taiwan Indonesia S. Africa Indonesia Malaysia Poland i Columbia
-40.7 -17.7 -27.9 215 1.6 28.5 16.2 -39.7 35.4 -29.8 5 -22.6

ENEY] Korea Russia Morocco Columbia Hungary Hungary Poland Brazil Hungary Indonesia Chile

d -31.9 21.4 -1.7 26.6 -0.2 14.9 -46.7 26.0 10.4 -33.4 0.0 -23.5
Philippines Korea Poland Philippines Mexico Thailand Columbia Turkey Turkey Czech R. Indonesia
6.4 -45.8 -25.8 -36.2 19.4 21.3 -1.0 13.1 -47.8 -35.2 -2.0 -24.9
7 Morocco Thailand Turkey Brazil Hungary Taiwan Thailand India Czech R. Czech R. India Brazil
-9.4 -52.8 -31.1 -37.3 18.7 18.7 -2.4 10.3 -51.0 12.6 1.0 -36.9 -4.4

olumbia naonesia urkey alaysla Thailan alaysia urkey alwan ussia Morocco ungary Morocco
Lowest RS Ind i Turk Malaysi hailand Malaysi Turk Tai Russi H
Return -12.1 -59.1 -42.0 13.9 -7.9 14.2 -18.5 6.6 -63.8 -15.7 6.3 -15.9

Source: MSCI emerging markets country indices (net dividends) with at least 18 years of data. MSCI data copyright MSCI 2014, all rights reserved.
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.



Equity Returns of Emerging Markets

Annual Return (%)

is highest return for the year.

1999 2000 2001 2002 2003 2004 2005 2006 2007 2008 2009 2010 2011 2012 2013
Brazil 74.6 -4.5 -14.8 -37.3 92.8 26.7 74.6 21.7 76.6 -39.4 10.4 -21.5 -4.4 -17.6
Chile 42.6 -9.0 -1.1 -27.9 64.8 19.4 34.9 131 21.0 -11.1 65.2 49.3 -20.1 3.0 -23.5

16.0 -24.6 -22.7 -22.3 68.7 -5.0 33.6 - 63.5 -31.9 44.5 8.4 -18.1 17.3 1.7
Colombia -12.1 -34.0 49.0 12.9 49.6 131.2 -0.2 13.1 3.7 64.1 48.6 -4.7 29.9 -22.6
Czech Republic 8.4 9.5 0.2 29.9 47.8 73.1 62.7 17.7 52.7 -21.2 12.6 1.0 -5.6 -2.0 -12.2

94.9 -39.1 -39.8 -8.2 72.5 110.9 - 2.9 55.8 -34.0 24.4 16.5 -46.7 40.6 6.1
Hungary 15.1 -21.0 -7.0 17.8 18.7 78.5 31.6 175 14.9 -46.7 58.1 -6.3 -33.4 17.4 -7.6
India 92.6 -15.7 -17.7 -2.5 60.4 11.1 53.5 32.7 70.3 -51.0 80.5 25.3 -36.9 20.4 -5.7
Indonesia 98.9 -59.1 -6.6 28.2 58.8 40.5 28.5 52.7 51.6 -39.7 101.4 38.8 6.4 0.0 -24.9
Korea 97.8 -45.8 51.9 2.1 21.4 13.8 75.2 -1.0 29.7 -38.1 52.5 31.3 -11.7 15.9 2.0
Malaysia 120.7 -9.3 7.3 -10.2 13.9 7.4 14.2 20.5 43.7 -18.6 354 41.9 0.5 9.2 5.6
Mexico 85.1 -14.1 215 -21.6 19.4 38.3 66.4 243 10.3 -21.0 39.4 32.2 -11.8 23.4 -1.7
Morocco -9.4 -15.5 -11.8 -17.6 33.5 13.8 26.6 47.6 45.3 -15.7 19.0 -14.8 Sii5t9 -5.2

23.2 -17.7 23.1 18.0 74.5 -3.9 50.3 42.5 -17.2 53.1 58.8 -21.1 14.9 -31.2
Philippines 6.4 -40.7 -17.3 -36.2 27.3 17.3 36.8 39.0 38.1 -34.3 47.4 38.7 -0.5 40.0 -4.6
Poland 35.3 3.6 -25.8 -8.7 215 50.2 38.6 23.6 23.1 -37.5 26.0 19.4 -29.8 33.1 0.6
Russia 257.3 -24.4 5915 4.3 SIED) -1.7 93.2 36.7 225 -63.8 81.8 23.4 -19.2 8.7 -1.2

South Africa -10.8 -15.0 15.7 31.2 35.1 43.2 5.9 16.2 -14.0 40.5 39.0 -14.0 135 -8.0
Taiwan . -40.5 12.9 -31.9 27.6 1.6 18.7 5.4 6.6 -25.9 59.5 26.2 -20.6 11.6
Thailand . -52.8 7.8 15.0 -7.9 21.3 -2.4 43.7 -28.7 57.2 61.3 -2.3 28.6 -16.2
Turkey -41.4 -31.1 -42.0 102.6 31.9 74.2 -18.5 71.2 -47.8 75.8 25.2 -35.2 57.0 -28.2

Source: MSCI emerging markets country indices (net dividends) with at least 14 years of data. MSCI data copyright MSCI 2014, all rights reserved.
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.



The Randomness of Returns
In GBP, %

2006 2007 2008 2011 2012

Highest Return . . 16.5 37.5
A

\4

Lowest Return

1998 1999 2000 2001 2002 2003 2004 2005 2006 2007 2008 2009 2010 2011 2012 2013

UK One-Month Treasury Bills 7.4 5.3 6.0 5.0 4.0 3.7 4.6 4.7 4.8 5.7 4.9 0.6 0.5 0.5 0.4 0.4

MSCI Emerging Markets Index (gross div.) -26.2 71.4 -25.0 0.2 -15.0 405 174 501 165 375 -352 594 235 -179 134 -4.1

Dimensional Global Small Index 3.2 26.0 5.8 15 -184 399 181 29.2 6.8 15 -204 279 297 -9.0 12.7 317
114 201 155 -39 -219 317 147 27.0 102 -22 -248 234 206 -9.4 139 299

MSCI World Index (gross div.) 234 291 -5.8 -143 -27.3 203 7.5 22.8 6.0 7.8 -174 164 164 -4.6 114 249

MSCI data copyright MSCI 2014, all rights reserved. FTSE data published with the permission of FTSE. Dimensional index data simulated by Dimensional from Bloomberg and StyleResearch securities data.
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.



Balanced Strategies: Allocations

In GBP
Income

MSCI World Index (Gross Div.) 0 9
Dimensional Global Large Value Index 0 4
Dimensional Global Small Index 0 4
MSCI Emerging Markets Index (Gross Div.) 0 3
UK One-Month Treasury Bills 100 80
Total 100% 100%

FTSE published with the permission on FTSE. MSCI data copyright MSCI 2014, all rights reserved.
Dimensional index data simulated by Dimensional from Bloomberg and StyleResearch securities data; not available for direct investment.

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.

Model Portfolios

40/60 60/40 80/20 Equity

18 27
8 12
8 12
6 9
60 40
100% 100%

36

16

16

12

20

100%

45

20

20

15

100%

10



Balanced Strategy: Historical Returns

In GBP
AVEE 20/80 40/60 60/40 80/20 Equity
Income
1998 1999 2000 2001 2002 2003 2004 2005 2006 2007 2008 2009 2010 2011 2012 2013
Highest Return [JeY . . : : : . 02 119 223

A

9.6 17.9
83 215 24 01 -7.0 187 8.9 18.8 6.6 7.2 -6.3 157 123 -34 7.2 135
7.9 16.0 0.7 -25 -123 136 74 140 5.9 6.6 -11.7 106 83 -5.2 4.8 9.0

A\ 4

Lowest Return

1998 1999 2000 2001 2002 2003 2004 2005 2006 2007 2008 2009 2010 2011 2012 2013

Fixed Income 7.1 5.0 5.7 4.8 3.7 3.4 4.3 4.5 4.5 5.4 4.6 0.3 0.2 0.2 0.1 0.1
20/80 7.5 10.5 4.1 2.3 -1.7 8.5 5.9 9.3 5.2 6.0 -0.8 5.4 4.3 -1.6 25 4.6
40/60 7.9 16.0 2.4 -0.1 -7.0 13.6 7.4 14.0 5.9 6.6 -6.3 10.6 8.3 -3.4 4.8 9.0
60/40 8.3 21.5 0.7 -25 -123 187 8.9 18.8 6.6 7.2 -11.7  15.7 12.3 -5.2 7.2 13.5

8.6 26.9 -0.9 -4.9 -176  23.8 10.5 23.6 7.3 7.8 -17.1 20.8 16.3 -7.1 9.6 17.9

9.0 324 -2.6 7.3  -23.0 289 120 284 8.1 8.4 -225 259 204 -8.9 119 223

Standard deviation is a statistical measure of risk where past performance is used to determine the range of possible future performance. Generally speaking, the higher the standard deviation, the greater the risk.

Assumes all strategies have been rebalanced monthly.

All balanced strategies information is based on returns of indexes with model/back-tested allocations. The returns were achieved with the benefit of hindsight and do not represent actual investment strategies. The model’s returns reflect
hypothetical fund manager fees. There are limitations inherent in model allocations. In particular, model returns may not reflect the impact that economic and market factors may have had on the adviser's decision making if the adviser were
managing actual client money. 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.



