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A Different Way to Invest

A Foundation Built on Academic Research

Dimensional at a Glance*

“It’s 10% having a good idea 
and 90% implementing 
that idea and making it 
work. Dimensional has been 
making it work for decades.”

ROBERT MERTON 
Nobel laureate, 1997 
Professor, MIT 
Dimensional Resident Scientist

 “At Dimensional, we don’t 
jump on every new idea that 
comes along. We’re looking 
for what will stand up over 
a long period of time.”

EUGENE FAMA 
Nobel laureate, 2013 
Professor, University of Chicago 
Dimensional Director and Consultant

“Our goal is to inform, not  
justify, how Dimensional uses 
the research that we and other 
academics have discovered.”

KENNETH FRENCH 
Professor, Dartmouth College 
Dimensional Director, Consultant, and  
Co-Chair of the Investment Research Committee



Adding value at every turn
Our science-based approach guides us at every point 

in the investment process, from conducting research  

to designing portfolios, to considering when and  

how to trade. We build portfolios that emphasize  

areas of the market that research shows have higher  

expected returns.

Our flexibility is another way we add value. As market 

prices change every day, a strategy that rebalances 

only once or twice a year, like most index funds, can 

leave returns on the table. At Dimensional, we buy 

and sell securities based on up-to-date information  

on what can improve returns.

Investing better— 
and living better
A successful investment experience is about more 

than just returns. It’s what comes from knowing that  

a transparent process backed by decades of research 

is powering every investment decision. Our goal is  

to help people live better—not just years from now, 

but today. We go where the science leads, continually 

innovating to help improve outcomes for investors.

On the leading edge 
applying financial science 
A culture of academic inquiry has been Dimensional’s 

bedrock from the start. Our firm is driven by an 

evidence-based approach, Nobel Prize–winning 

insights, and decades of expertise applying financial 

science to real-world portfolios. 

Following the science of investing means we look 

past guesses about what company or sector might 

outperform—and beyond the arbitrary restrictions 

imposed by funds that merely track an index.  

Our rigorous, data-driven process reflects years of 

innovation and refinement, and this has historically 

translated into better returns for investors.

Driven by  
the power of markets
Markets do an excellent job adjusting to new 

information and incorporating the expectations of 

millions of buyers and sellers into prices—in real 

time. Prices change based on what’s happening right 

now and what people think will happen in the future. 

That means stock prices are a good representation 

of fair value. Research has shown that stock pickers, 

who try to outperform by finding pricing “mistakes,” 

consistently underperform their benchmarks.

Rather than trying to find what markets got wrong,  

we use the information contained in prices to seek 

better returns and manage risk. Trusting markets 

means we take a less subjective, more systematic 

approach to investing, an approach we can 

implement consistently around the world and  

across asset classes. 

 The Dimensional Difference



To learn more about Dimensional Investing,  
please visit dimensional.com.

Robert Merton provides consulting services to Dimensional Fund Advisors LP in his capacity as Resident Scientist of Dimensional Holdings Inc. Eugene Fama  
and Ken Frenchare members of the Board of Directors of the general partner of, and provide consulting services to, Dimensional Fund Advisors LP.

“Dimensional” refers to the Dimensional separate but affiliated entities generally, rather than to one particular entity. These entities are Dimensional Fund Advisors LP, 
Dimensional Fund Advisors Ltd., Dimensional Ireland Limited, DFA Australia Limited, Dimensional Fund Advisors Canada ULC, Dimensional Fund Advisors Pte. Ltd., 
Dimensional Japan Ltd., and Dimensional Hong Kong Limited. Dimensional Hong Kong Limited is licensed by the Securities and Futures Commission to conduct Type 1 
(dealing in securities) regulated activities only and does not provide asset management services.
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These materials have been prepared by Dimensional Fund Advisors Canada ULC, manager of the Dimensional funds. This information is provided for educational purposes 
only and should not be construed as investment advice or an offer of any security for sale. The information provided in this presentation has been compiled from sources 
believed to be reliable and current, but accuracy should be placed in the context of the underlying assumptions. 

Commissions, trailing commissions, management fees, and expenses all may be associated with mutual fund investments. Please read the prospectus 
before investing. Indicated rates of return include historical annual compounded total returns that reflect changes in value and reinvestment of all 
dividends and do not take into account sales, redemption, distribution, or optional charges or income taxes payable by any security holder that would 
have reduced returns. Mutual funds are not guaranteed, their values change frequently, and past performance may not be repeated.
Investing involves risk, including the potential loss of principal and fluctuating value. There is no guarantee of strategy success.
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