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Performance of DFA vs. Industry
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How Dimensional’s Approach is Different
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DFA at a Glance



INVESTMENT PHILOSOPHY - EQUITY

Looking for “Sources” of Higher Expected Returns



One Buckhead Plaza • 3060 Peachtree Road Suite 1890 Atlanta, GA 30305 • (404) 735-8851

How DFA Views the Markets
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Dimensions of Expected Equity Returns
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DFA vs Benchmarks
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Premiums Outperformance

For Broker Dealer Use Only



INVESTMENT PHILOSOPHY – FIXED INCOME

Looking for “Sources” of Higher Expected Returns
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The Role of Fixed Income

For Broker Dealer Use Only
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An Index Approach Lacks Flexibility 
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Vary Maturity to Pursue Higher Expected Returns



OUR IMPLEMENTATION PROCESS

Does it add Value
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Adding Value Through Implementation

Adding Value Through Implementation

Continually improve our understanding of expected returns

Increase expected returns while allowing for robust risk and cost management

Generate orders that use current information to balance tradeoffs between competing 
premiums and costs

Maximize the value of our holdings for investors

Reduce trading costs by employing a flexible approach to participate in the available 
liquidity in the market

Implementation

R E S E A R CH

P O R T F O L I O  D E S I G N

P O R T F O L I O  M A N A G E ME NT

T R A D I N G
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Company Size

Relative Price

Profitability 

Momentum

Securities Lending

Trading Costs

Short-term Intra-dayLong-term

Increasing Expected Returns and Managing Risk Every Day

Increasing Expected Returns and Managing Risk Every Day

Use current information to balance premiums with 
diversification and costs over multiple time scales

Diversification does not eliminate the risk of market loss.
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Index Reconstitution
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US Market Intra-year Gains and Declines 



WHAT IS OUR VALUE ADD?

CORE Capital is ready to help
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CORE’s Model Offering

CORE’s Model Line Up

There is no guarantee strategies will be successful 

CORE Models

CORE Mid Duration 0/100

CORE 10/90

CORE 25/75

CORE 40/60

CORE 50/50

CORE 60/40

CORE 75/5

CORE 85/15

CORE 97/3

Tax Managed, Sustainability and 
Socially Responsible Models

CORE Muni 0/100

CORE Tax Adv 30/70

CORE Tax Adv 50/50

CORE Tax Adv 70/30

CORE Tax Adv 97/3

CORE Sustain 25/75       CORE SRI 25/75

CORE Sustain 40/60       CORE SRI 40/60

CORE Sustain 60/40       CORE SRI 60/40

CORE Sustain 75/25          CORE SRI 75/25

CORE Sustain 97/3          CORE SRI 97/3

Global Market Cap, 
Deep Premium and 

ex-US Models

CORE Glb Mkt Cap 40/60

CORE Glb Mkt Cap 60/40

CORE Glb Mkt Cap 97/3

CORE Deep Prem 60/40

CORE Deep Prem 75/25

CORE Deep Prem 97/3

CORE World ex-US 97/3



One Buckhead Plaza • 3060 Peachtree Road Suite 1890 Atlanta, GA 30305 • (404) 735-8851

www.corecapitalllc.com
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X-Ray View
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Quarterly Market Review
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Quarterly Market Review
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Client Facing Material

For Broker Dealer Use Only
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Client Facing Material
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Client Facing Material
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How DFA Views the Markets
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How DFA Views the Markets



WHAT SERVICES ARE AVAILABLE?

Managing Client Expectations
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CORE Capital’s Value Add

A financial advisor can offer expertise and guidance to 
help clients focus on actions that add value. CORE Capital, acting 
as a Strategist, can free up the advisor from the day to day
construction, management and rebalancing of the model

31

This can lead to a better investment experience.

• A 27 year history of managing DFA models

• Access to Monthly Performance, Quarterly X-Ray View and Market Updates

• 32 structured portfolios along the dimensions of higher expected returns

• Manage expenses, turnover, and taxes

• Stay disciplined through market dips and rebalance when models require

• Host Conference Calls with Advisors and DFA



STANDARDIZED PERFORMANCE DATA AND DISCLOSURES

Disclosures
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Disclosure
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Disclosure
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Disclosure
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Disclosure
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Disclosure
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Disclosure
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Disclosure
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Disclosure
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Disclosure


