
US Large Cap is the S&P 500 Index. US Large Cap Value is the Fama/French Large Value Index (ex utilities). US Small Cap is the CRSP 9-10 Index. US Small Cap Value is the Fama/French Small 
Value Index (ex utilities). US Real Estate is the Dow Jones Wilshire REIT Index. International Large Cap Value is the Fama/French International Value Index. International Small Cap and International 
Small Cap Value are compiled by Dimensional from StyleResearch securities data; they include securities of MSCI EAFE countries in the 10%-1% of ME range; market-capitalization weighted; each 
country capped at 50%; value defined as the top 30% of book-to-market; rebalanced semiannually. Emerging Markets is the MSCI Emerging Markets Index (gross dividends). One-Year US Fixed is the 
Merrill Lynch One-Year US Treasury Note Index. Five-Year US Government Fixed is the Lehman Brothers Treasury Bond Index 1-5 Years. Five-Year Global Fixed is the Citigroup World Government 
Bond Index 1-5 Years (hedged). The S&P data are provided by Standard & Poor’s Index Services Group. Fama/French data provided by Fama/French. CRSP data provided by the Center for Research 
in Security Prices, University of Chicago. Dow Jones Wilshire data provided by Dow Jones Indexes. MSCI data copyright MSCI 2007, all rights reserved; see MSCI disclosure page for additional 
information. The Merrill Lynch indices are used with permission; copyright 2007 Merrill Lynch, Pierce, Fenner & Smith Incorporated; all rights reserved. Lehman Brothers data provided by Lehman 
Brothers, Inc. Citigroup bond indices copyright 2007 by Citigroup.

Indices are not available for direct investment. Index performance does not reflect the expenses associated with the management of an actual portfolio. 
Past performance is not a guarantee of future results.
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21.7027.3374.48-11.7240.59-3.084.37-10.0436.9422.3626.663.3828.6134.98US Small Cap Value

25.6233.0860.87-3.70-17.81-11.3833.139.15-16.854.402.6615.9134.39-20.59International Small Cap

15.8010.8828.69-22.10-11.89-9.1021.0428.5833.3622.9637.581.3210.077.63US Large Cap

18.0616.7078.02-13.8033.97-13.0731.68-8.1724.0019.2633.18-3.1520.1028.06US Small Cap

21.8717.7436.43-30.28-2.71-6.416.9911.9533.7519.9740.10-0.3324.5216.05US Large Cap Value 

32.9630.5869.06-14.01-15.443.9532.8322.980.3010.2110.2716.1546.87-9.86International Large Cap Value

36.1433.1736.183.6012.3631.04-2.57-17.0019.6737.0412.242.6615.1415.13US Real Estate

20062004200320022001200019991998199719961995199419931992

32.5925.9556.26-6.00-2.37-30.6066.42-25.33-11.596.04-5.19-7.3274.8611.41Emerging Markets

27.7637.9670.172.02-7.161.6320.3011.72-16.385.533.9422.0045.64-21.36International Small Cap Value

4.092.661.965.126.448.283.558.417.287.6713.39-0.638.156.95Five-Year Global Fixed

3.751.352.047.628.448.961.907.757.124.5412.71-0.796.916.72Five-Year US Government Fixed

4.320.831.473.397.287.334.045.915.935.497.922.493.684.74One-Year US Fixed

3.750.831.47-30.28-17.81-30.60-2.57-25.33-16.854.40-5.19-7.323.68-21.36

4.091.351.96-22.10-15.44-13.071.90-17.00-16.384.542.66-3.156.91-20.59

4.322.662.04-14.01-11.89-11.383.55-10.04-11.595.493.94-0.798.15-9.86

15.8010.8828.69-13.80-7.16-9.104.04-8.170.305.537.92-0.6310.074.74

18.0616.7036.18-11.72-2.71-6.414.375.915.936.0410.27-0.3315.146.72

21.7017.7436.43-6.00-2.37-3.086.997.757.127.6712.241.3220.106.95

21.8725.9556.26-3.706.441.6320.308.417.2810.2112.712.4924.527.63

25.6227.3360.872.027.283.9521.049.1519.6719.2613.392.6628.6111.41

27.7630.5869.063.398.447.3331.6811.7224.0019.9726.663.3834.3915.13

32.5933.0870.173.6012.368.2832.8311.9533.3622.3633.1815.9145.6416.05

32.9633.1774.485.1233.978.9633.1322.9833.7522.9637.5816.1546.8728.06

36.1437.9678.027.6240.5931.0466.4228.5836.9437.0440.1022.0074.8634.98
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