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Market Component Weights and Performance

Portfolio, size and book-to-market, and market component performance data are calculated at the end of the quarter. Market component weights and the number of securities are the 
quarterly average of the first of each month; for this reason, the number of securities may not match the quarter-end characteristics. Market component weights and performance data use 
the following breaks: small, mid, and large  cap are based on total market capitalization; growth, neutral, and value are based on book-to-market (BtM) ratio breaks. 

Performance data represents past performance and does not predict future performance. The investment return and principal value will fluctuate so 
that an investment’s shares, when redeemed, may be worth more or less than their original cost. Further, there can be no assurance that any of the 
portfolios will achieve its investment objective. To obtain performance data current to the most recent month-end, access our website at 
www.dimensional.com. Total returns include reinvestment of dividends and capital gains.

Because the core strategy targets the entire stock 
market as its eligible universe, simple characteristics 
data do not describe its complexity. For this reason, 
the portfolio is analyzed as a breakout of size and 
book-to-market components. This, too, could 
oversimplify, because the core is a single integrated 
structure, not a fund of funds or a simple set of nine 
categories. It should, however, give a sense of the 
economic forces driving price changes.

The Number of Securities is the number of stocks per 
component held in the strategy.

The Strategy Weight is the relative value weight of the 
component within the Core Equity strategy. 

The Market Weight is the relative value weight of the 
component within the total stock market. 
The values are visualized in the Market and Portfolio 
Maps on the reverse. Total Stock Market is the MSCI 
Emerging Markets Index.

Performance Summary

Size and Book-to-Market Performance

BtM:Size:

Portfolio Performance
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Market and Portfolio Maps

The Emerging Markets Total Stock Market is the MSCI Emerging Markets Index, excluding countries in which Dimensional does not invest.  
MSCI data copyright MSCI 2008, all rights reserved. 

The material in this publication is provided solely as background information for registered investment advisors and institutional investors and is not 
intended for public use. It should not be distributed to investors of products managed by Dimensional Fund Advisors or to potential investors. 
Dimensional funds are offered by prospectus only, which contains more information about investment policies, charges, expenses, risks, and other 
matters of interest to the prospective investor. Unauthorized copying, reproducing, duplicating, or transmitting of this material is prohibited. 

Dimensional Fund Advisors is an investment advisor registered with the Securities and Exchange Commission. 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 carefully before investing. Prospectuses are available by calling Dimensional Fund Advisors collect at (310) 395-8005; on 
the Internet at www.dimensional.com; or, by mail, DFA Securities Inc., c/o Dimensional Fund Advisors, 1299 Ocean Avenue, Santa Monica, CA 90401. 
Dimensional funds are distributed by DFA Securities Inc.

The market is dominated by large cap 
and growth stocks. The Portfolio Maps 
provide a quick comparison of exposures 
across the market. Core target weights 
increase small cap and value stock 
exposures. Total Stock Market is the 
MSCI Emerging Markets Index.
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The principal risks associated with an investment in this Portfolio are fully described in the prospectus in the section called “Principal Risks.” The 
value of an investment in this portfolio will fluctuate based on economic, political and stock specific events and there is a chance you will lose money. 
Small company stocks may fluctuate more in price than those of large companies. Stocks of non-US companies may also fluctuate due to these factors 
and expose investors to fluctuations in currency exchange rates. The stocks of companies in emerging markets are subject to additional risks due to 
the unstable nature of some governments and the small and illiquid nature of their securities markets.

Portfolio Characteristics
Number of Holdings:
Weighted Average Market Cap (millions):
Weighted Average Book-to-Market Ratio:
Price/Earnings Ratio (excluding negatives):
Net Expense Ratio (to investor):

1458
$24,555

0.53
11.2

0.66%

Returns for periods less than one year are not annualized.

Average Annual Total Returns
As of June 30, 2008

One Year Five Years Ten Years
Since Inception

(August 31, 2006)
-3.65 N/A N/A 21.05
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