Randomness of Returns

Annual: 01/1999 - 12/2006

12/1999 12/2000 12/2001 12/2002 12/2003 12/2004 12/2005 12/2006

Highest Return

Lowest Return

12/1999 12/2000 12/2001 12/2002 12/2003 12/2004 12/2005 12/2006

Dimensional Asia Pacific
Small Cap Index

Dimensional Continental
Small Cap Index

Dimensional UK Small Cap
Index

Fama/French UK Value Index

Fama/French US Small Cap
Index

MSCI Emerging Markets
Index (gross div.)

MSCI World ex UK Index
(gross div.)

MSCI World ex UK Value
Index (gross div.)

FTSE All-Small Index

Fama/French and multifactor data provided by Fama/French. FTSE data published with the permission of FTSE. MSCI data copyright MSCI
20086, all rights reserved. Dimensional index data compiled by Dimensional from StyleResearch securities data; not available for direct
investment.



