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Better Together
Complementing S&P 500 exposure with the Dimensional US Small Cap Value Systematic Index

The Dimensional US Small Cap Value Systematic Index provides exposure to small cap value stocks in the
US, a higher expected return segment of the market based on decades of research.

DIMENSIONAL US
SMALL CAP VALUE
SYSTEMATIC INDEX

Designed by a pioneer in small cap value investing

Draws on decades of rigorous academic research

Pursues higher expected returns

COMPLEMENTARY Adding the Dimensional US Small Cap Value Systematic Index to your S&P 500 exposure provides focused
COVERAGE? coverage in a higher-expected-return segment of the market and potential diversification benefits,
including reduced risk, more consistent returns, and improved long-term performance.’
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ALLOCATION Investors can choose a market-like allocation or dial up their emphasis on higher expected
CONSIDERATIONS returns by increasing emphasis on the Dimensional US Small Cap Value Index.
Choosing Your Emphasis on Higher Expected Returns ——————p
10% 20% 30% 40%
90% 80% 70% 60%
MARKET- 2X 3X 4X
LIKE EMPHASIS EMPHASIS EMPHASIS

O S&P 500 Index . Dimensional US Small Cap Value Systematic Index

1. Diversification neither assures a profit nor guarantees against losses in a declining market.
2. Constituents as of 12/31/2025. Constituents are subject to change.
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DIMENSIONAL AT A GLANCE® 30+ 1981 $969B One

Years of small Firm AUM across Investment
cap value investing Founding asset classes philosophy
GLOSSARY
Diversification: Holding many securities or types of investments in a portfolio, often for the Small cap: Refers to stocks with a relatively small market capitalization.

purpose of mifigating risk associated with owning a single security or type of investment. Value stock: A stock trading at a low price relative to measures of economic value, such as book

Expected Return: the percentage increase in value a person may anticipate from an investment value or earnings.
based on the level of risk associated with the investment, calculated as the mean value of the
probability distribution of possible returns.

DISCLOSURES

This information is provided for registered investment advisors and institutional investors and is not intended for public use.

Indices are not available for direct investment. There is no guarantee of index success. The S&P 500 index is a market-capitalization-weighted index that measures the performance of large cap equity
securities in the US market. The index comprises 500 leading large cap companies. © 2026 S&P Dow Jones Indices LLC, a division of S&P Global. All rights reserved.

Risks: Risks include loss of principal and fluctuating value. Small cap securities are subject to greater volatility than those in other asset categories. Value indices are subject to risk, which may cause
underperformance compared to other equity indices.

The Dimensional US Small Cap Value Systematic Index (the “Index”) is sponsored and published by Dimensional Fund Advisors LP (‘Dimensional”). References to Dimensional include its respective
directors, officers, employees, representatives, delegates, or agents.

Dimensional does not make any express or implied warranties, including but not limited to, any warranties of merchantability or fithess for a particular purpose or use with respect to the Index, or as to results
to be obtained by any financial product based on or related to the Index (a “Financial Product’) or any other person or entity from the use of the Index, trading based on the Index, the levels of the Index at
any particular time on any particular date, or any data included therein, either in connection with a Financial Product or for any other use. Dimensional has no obligation or liability in connection with the
administration, marketing, or selling of a Financial Product.

In certain circumstances, Dimensional may suspend or terminate the Index. Dimensional has appointed a third-party agent (the “Index Calculation Agent’) to calculate and maintain the Index. While
Dimensional is responsible for the operation of the Index, certain aspects have thus been outsourced to the Index Calculation Agent.

Dimensional does not guarantee the accuracy, timeliness, or completeness of the Index or any data included therein or the calculation thereof or any communications with respect thereto. Dimensional has
no liability for any errors, omissions, or interruptions of the Index or in connection with its use. In no event shall Dimensional have any liability of whatever nature for any losses, damages, costs, claims, and
expenses (including any special, punitive, direct, indirect, or consequential damages [including lost profits]) arising out of matters relating to the use of the Index, even if notified of the possibility of such
damages. Dimensional acts as principal and not as agent or fiduciary of any other person. Dimensional accepts no responsibility for this document’s contents or use.

1. Firmwide assets under management in USD (billions) as of March 31, 2026.
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