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Rebalanced monthly. For illustrative purposes only.  
See “Model Portfolios’ Index Descriptions” for additional information on Dimensional indices. S&P and Dow Jones data copyright 2018 S&P Dow Jones Indices LLC, a division of S&P Global. All rights reserved. ICE BofAML index data copyright 2018 ICE Data Indices, LLC. FTSE fixed income indices © 2018 FTSE Fixed Income 
LLC.  All rights reserved. Bloomberg Barclays data provided by Bloomberg. The balanced strategies are not recommendations for an actual allocation 
Indices are not available for direct investment; their performance does not reflect the expenses associated with the management of an actual portfolio. Past performance is no guarantee of future results. Not to be construed as investment advice. 
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• Model Portfolios’ Index 

Equity Aggressive Normal Moderate 
Conservativ

e 
Fixed 

EQUITY 100% 80% 60% 40% 20% 0% 

US STOCKS 70% 56% 42% 28% 14% 0% 

US Large Cap S&P 500 Index 20.0% 16.0% 12.0% 8.0% 4.0% 0.0% 

US Large Cap Value Dimensional US Large Cap Value Index 20.0% 16.0% 12.0% 8.0% 4.0% 0.0% 

US Small Cap Dimensional US Small Cap Index 10.0% 8.0% 6.0% 4.0% 2.0% 0.0% 

US Small Cap Value Dimensional US Small Cap Value Index 10.0% 8.0% 6.0% 4.0% 2.0% 0.0% 

Real Estate Dow Jones US REIT Index 10.0% 8.0% 6.0% 4.0% 2.0% 0.0% 

NON-US STOCKS 30% 24% 18% 12% 6% 0% 

International Value Dimensional International Marketwide Value Index 10.0% 8.0% 6.0% 4.0% 2.0% 0.0% 

International Small Cap Dimensional International Small Cap Index 5.0% 4.0% 3.0% 2.0% 1.0% 0.0% 

International Small Cap Value Dimensional International Small Cap Value Index 5.0% 4.0% 3.0% 2.0% 1.0% 0.0% 

Emerging Markets Dimensional Emerging Markets Index 3.0% 2.4% 1.8% 1.2% 0.6% 0.0% 

Emerging Markets Value Dimensional Emerging Markets Value Index 3.0% 2.4% 1.8% 1.2% 0.6% 0.0% 

Emerging Markets Small Cap Dimensional Emerging Markets Small Cap Index 4.0% 3.2% 2.4% 1.6% 0.8% 0.0% 

FIXED INCOME 0% 20% 40% 60% 80% 100% 

One-Year ICE BofAML One-Year US Treasury Note Index 0.0% 5.0% 10.0% 15.0% 20.0% 25.0% 

Two-Year Global 
FTSE World Government Bond Index 1–3 Years 

(Hedged to USD) 
0.0% 5.0% 10.0% 15.0% 20.0% 25.0% 

Five-Year Government Bloomberg Barclays US Treasury Bond Index 1–5 Years 0.0% 5.0% 10.0% 15.0% 20.0% 25.0% 

Five-Year Global 
FTSE World Government Bond Index 1–5 Years 

(Hedged to USD) 
0.0% 5.0% 10.0% 15.0% 20.0% 25.0% 


