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F/F Small-Cap Value Index: Combined risk factors provide powerful premium returns Small-Cap Index (CRSP 6–10): Higher risk, greater return

F/F Large-Cap Value Index: Recognizable premium return Large-Cap (S&P 500 Index): Bumpy ride, but wealth-creating

Long-Term Gov't Bonds: Poor risk/reward trade-off One-Month T-Bills: No growth after taxes and inflation

Inflation

Distinct Asset Classes Provide
Distinct Return Profiles

Data supplied by Dimensional Fund Advisors. Indices are not available for direct investment. Their performance does not reflect the expenses associated with the management of an 
actual portfolio nor do indices represent results of actual trading. Information from sources deemed reliable, but its accuracy cannot be guaranteed. Performance is historical and does 
not guarantee future results. Total return includes reinvestment of dividends.

Compound Annualized
Annual Growth Standard

1927–2015 Deviation
F/F Small-Cap Value Index 13.4% 34.6%
Small-Cap Index (CRSP 6–10) 11.6% 30.4%
F/F Large-Cap Value Index 10.3% 26.8%
Large-Cap (S&P 500 Index) 10.0% 20.1%
Long-Term Gov't Bonds 5.6% 10.0%
One-Month T-Bills 3.4% 3.1%
Inflation 3.0% 4.1%




