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ESG Terminology B> Dimensional

Governance Active Ownership

- . Socially Responsible Investing (SR
Diversity & Inclusion >°¢'@ tesponsiie ves ing (SRI)

Environmental, Social, and Governance (ESG) PFOXy VOting
Sustainability Stewardship Responsible Investing

Environmental Negative Screening

Impact Investing Stakeholder Governance

Engagement Activist Investor

Social Screens



Putting ESG in Context > pimensional

Environmental
How do environmental issues present risks and opportunities to a company?

Social
What is a company’s relationship with people and society?

G

Governance
How is a company’s board protecting shareholder interests?

Questions listed are intended to represent examples of ESG-related inquiries and information and should not be considered comprehensive.
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Enhancing Shareholder Value through Stewardship

Stewardship Activities: 1 July 2019-30 June 2020
Number of
Engagements'’ 640
Number of
Letters Sent 5 94
Number of
Meetings Voted 1 4, 6 1 2



Dimensional’s Annual Stewardship Report
Proxy Year 2020: 1 July 2019-30 June 2020

> bimensiona The Annual Stewardship Report highlights our efforts
to protect and enhance shareholder value through
investment stewardship activities.

2020 Annual
Stewardship Report

The 2020 Annual Stewardship Report:
Engagement and Voting Case Studies
Viewpoint on Impact of COVID-19 on Corporate Governance

Dimensional’s Approach to Environmental and Social Proposals




Focused Approach Guided by Science

Research Driven

We use ESG-related research
to identify environmental
risks we believe have the
potential to impose
significant external costs on
future generations.

Climate Focused

Our approach to
sustainability focuses on
drivers of climate change.
There is extensive evidence
that climate change is
primarily driven by
greenhouse gas emissions.

Targeted Outcomes

Our sustainability solutions
target a meaningful
reduction in exposure to
greenhouse gas emissions
and potential emission from
fossil fuel reserves.



Climate Change B> bimensional

Annual Average Temperatures (C°) Relative to 20th Century Average
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Targeting Sustainability Outcomes

Sustainability Core Equity Trusts

Emissions-Focused Exclusions

Better

Emissions
Profile

Worse

Portfolio-Level Considerations

Reduce exposure to the primary drivers of climate
change through exclusions and underweights.

*  Greenhouse Gas Emissions Intensity

» Potential Emissions from Reserves

IL> Dimensional

Sustainability Score Weighting

H igh l
Score l l
Low

Industry 1 Industry 2 Industry 3

Sector-level Considerations

Weighting scheme to reduce exposure to key
sustainability metrics while balancing diversification.

Emissions Intensity 85%

Other Considerations 15%
* Land Use and Biodiversity

*  Toxic Spills and Releases

*  Operational Waste

*  Water Management

Additional ESG Refinements

Social Sustainability Considerations

Exclude or underweight companies with exposure to
additional ESG issues.

» Factory Farming

*  Cluster Munitions and Landmines
*  Nuclear Weapon Systems

*  Tobacco

*  Child Labour

*  Alcohol

+  Gambling

*  Adult Entertainment

*  Personal Firearms



Concerns About Impact and Transparency? B> Dimensional

Emissions exposure as of 31 March 2021

GREENHOUSE GAS EMISSIONS INTENSITY POTENTIAL EMISSIONS FROM RESERVES
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Greenhouse Gas Emissions Intensity represents a company'’s recently reported or estimated Scope 1 (direct) + Scope 2 (indirect) greenhouse gas emissions in carbon dioxide equivalents (CO2e) normalised by sales in USD (metric tons CO2e
per USD million sales). Greenhouse gases included are the seven gases mandated by the Kyoto Protocol: carbon dioxide (CO2), m ethane (CH4), nitrous oxide (N20), hydrofluorocarbons (HFCs), perfluorocarbons (PFCs), sulfur hexafluoride
(SF6), and nitrogen trifluoride (NF3). This methodology is subject to change with data developments or other findings or events. Potential Emissions from Reserves is a theoretical estimate of carbon dioxide produced if a company’s reported
reserves of oil, gas, and coal were converted to energy, given estimated carbon and energy densities of the respective reserves. This methodology is subject to change with data developments or other findings or events. Certain information
incorporated herein has been provided by Institutional Shareholder Services Inc. (“ISS”), and by MSCI ESG Research Inc. (“ESG"). Although Dimensional Fund Advisors’ information providers, including without limitation, ESG and its affiliates
(the “ESG Parties”), obtain information from sources they consider reliable, none of the ESG Parties warrants or guarantees the originality, accuracy, and/or completeness of any data herein. None of the ESG Parties makes any express or
implied warranties of any kind, and the ESG Parties heregy expressly disclaim all warranties of merchantability and fitness for a particular purpose, with respect to any data herein. None of the ESG Parties shall have any liability for any errors
or omissions in connection with any data herein. Further, without limiting any of the foregoing, in no event shall any of the ESG Parties have any liability for any direct, indirect, special, punitive, consequential, or any other damages

(including lost profits) even if notified of the possibility of such damages. These Emissions figures are as at the date shown and are subject to change. They are non-binding and indicative only. Investors should consider the current PDS in
deciding whether to invest in the trusts, or to continue to hold their investments in the trusts. MSCI data copyright MSCI 2021, all rights reserved.
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Understanding Reduced Emissions Exposure > pimensional
Global Sustainability Trust as of 31 December 2020

$1 million (AUD) investment in the Global Sustainability Trust is
exposed to 42.1 fewer tons of CO2e emissions per year than the
same investment in the MSCI World ex Australia index.’

— 42.1 168,037

Global Sustainability CO.e [ O ) '
Trust vs. MSCI World reduction® — 1 71923 N Kilometers drivent

ex Australia Index Litres of petrol

consumed

EQUIVALENT TO EMISSIONS PRODUCED?

1. Emissions exposure is based on the representative share of total emissions of the underlying holdings in the trust and index given a $1 million (AUD) investment

2. Greenhouse gas emission conversions are calculated by Dimensional using methodology sourced from EPA.gov. Refer to Sustainability Data Appendix for further information.
* Emissions exposure is based on the representative share of total emissions of the underlying holdings in the trust and index given a $1 million (AUD) investment.

T Kilometers driven in an average passenger car. Source: Calculated by Dimensional using data from EPA.gov. See endnote 2 for further information.
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Dimensional Sustainability Solutions

B> Dimensional

Diversified, innovative sustainability solutions that allow investors to customise global asset allocations

Dimensional Australian
Sustainability Trust

v G
L
Total market solution
that systematically
targets higher expected
- return securities
INCEPTION NAMES

IMPORTANT NOTE FOR POTENTIAL INVESTORS:

Dimensional Sustainability

World Allocation 70/30 Trust EMERGING MARKETS

SUSTAINABILITY TRUST

Multi-asset class solution that
systematically emphasises
higher expected return

e COMING

SOON!

01/20 4,545

INCEPTION NAMES

The Emerging Markets Sustainability Trust relates to a proposed Dimensional trust (Trust) that is not yet available. Once the Trust becomes available, it may not be with the exact parameters set out herein. All information in this document is
to be interpreted as a proposal only. A Product Disclosure Statement (PDS) will set out the full terms of the Trust and offering, and is expected to be available in 2021, from the issuer of the PDS, DFA Australia Limited (ABN 46 065 937 671,
Australian financial services license no. 238093) or by download from our website at www.dimensional.com.au. Investors should consider the PDS (once it is available) in deciding whether to invest in the Trust. Investors may also obtain a

copy of DFA Australia Limited’s Financial Services Guide by calling (02) 8336 7100 or by download from our website at www.dim ensional.com.au.
Number of names shown are as of 31 March 2021. Holdings are subject to change.

Number of countries shown include approved markets for investment as of the most recent published prospectus, 28 February 2020. Additional countries may be designated as approved markets for future investment.
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Dimensional’s Approach to Sustainability Investing > pimensional

Start with a broadly diversified, systematic investment approach

Consult with leading climate scientists to better understand environmental issues and data

Target focused, measurable environmental goals while pursuing higher expected returns

Provide transparency through meaningful reporting

There is no guarantee strategies will be successful. Environmental and social screens may limit investment opportunities.
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Appendix



Sustainability Considerations
Sustainability Core Equity Trusts

PORTFOLIO-LEVEL CONSIDERATIONS
Greenhouse Gas Emissions Intensity Exclude or underweight top contributors to greenhouse gas emissions

Potential Emissions from Reserves Exclude or underweight companies based on potential emissions from reserves.

INDUSTRY-LEVEL CONSIDERATIONS
Greenhouse Gas Emissions Intensity' 85% of score
Land Use and Biodiversity

e W Emphasis within each industry is placed on companies with higher sustainability scores and

15% of score companies with lower sustainability scores are minimised or excluded.
Operational Waste
Water Management
ADDITIONAL ESG EXCLUSIONS?
Factory Farming Companies cited for rearing livestock using particularly intensive methods are generally excluded.
Cluster Munitions and Landmines Manufacturers and certain associated entities are generally excluded.
Nuclear Weapon Systems Companies that manufacture, repair and or maintain nuclear weapon systems
Tobacco Companies with meaningful revenue related to tobacco products are generally excluded.
Child Labour Companies cited for child labour practices are generally excluded.
Alcohol Companies with meaningful revenue related to alcohol products
Gambling Companies with meaningful revenue related to gambling or gambling-related products
Adult Entertainment Companies with meaningful revenue from rental, sale, distribution or production of adult media products

Personal Firearms Companies with meaningful revenue related to the manufacture of personal firearms



Sustainability Data Appendix

Greenhouse Gas Emissions include a company’s recently reported or estimated Scope
1 (direct) and Scope 2 (indirect) greenhouse gas emissions in carbon dioxide
equivalents (CO2e). Greenhouse gasses included are the seven gases mandated by the
Kyoto Protocol: carbon dioxide (CO2), methane (CH4), nitrous oxide (N20),
hydrofluorocarbons (HFCs), perfluorocarbons (PFCs), sulfur hexafluoride (SFé), and
nitrogen trifluoride (NF3).

Greenhouse Gas Emissions Intensity represents a company’s recently reported or
estimated Scope 1 (direct) + Scope 2 (indirect) greenhouse gas emissions in carbon
dioxide equivalents (CO2e) normalised by sales in USD (metric tons CO2e per USD
million sales).

Potential Emissions from Reserves is a theoretical estimate of carbon dioxide (CO2)
produced if a company’s reported reserves of oil, gas, and coal were converted to
energy, given estimated carbon and energy densities of the respective reserves.

Greenhous gas emissions conversion is sourced from the Greenhouse Gas
Equivalencies Calculator, US Environmental Protection Agency (EPA). Definitions of
CO2 equivalencies are available at: epa.gov/energy/greenhouse-gases-equivalencies-
calculator-calculations-and-references.

These methodologies are subject to change with data developments or other findings
or events. Certain information incorporated herein has been provided by Institutional
Shareholder Services Inc. (“1SS”), and by MSCI ESG Research Inc. (“ESG"). Although
Dimensional Fund Advisors’ information providers, including without limitation, ESG
and its affiliates (the “ESG Parties”), obtain information from sources they consider
reliable, none of the ESG Parties warrants or guarantees the originality, accuracy,
and/or completeness of any data herein. None of the ESG Parties makes any express
or implied warranties of any kind, and the ESG Parties hereby expressly disclaim all
warranties of merchantability and fitness for a particular purpose, with respect to any
data herein. None of the ESG Parties shall have any liability for any errors or omissions
in connection with any data herein. Further, without limiting any of the foregoing, in no
event shall any of the ESG Parties have any liability for any direct, indirect, special,
punitive, consequential, or any other damages (including lost profits) even if notified of
the possibility of such damages. For information on emissions exposure for
Dimensional’s sustainability portfolios, please visit us.dimensional.com.



Disclosure & Disclaimer

AUSTRALIA:

In Australia, this material is provided by DFA Australia Limited (AFSL 238093,

ABN 46 065 937 671). It is provided for financial advisors and wholesale investors for
information only and is not intended for public use. No account has been taken of the
objectives, financial situation or needs of any particular person. Accordingly, to the
extent this material constitutes general financial product advice, investors should,
before acting on the advice, consider the appropriateness of the advice, having regard
to the investor’s objectives, financial situation and needs. Any opinions expressed in
this publication reflect our judgment at the date of publication and are subject to
change.

NEW ZEALAND:

This material has been prepared and is provided in New Zealand by DFA Australia
Limited, (AFS Licence No.238093, ABN 46 065 937 671). This material is provided for
financial advisers only and is not intended for public use. All material that Dimensional
provides has been prepared for advisers, institutional investors and clients who are
classified as Wholesale investors under the Financial Markets Conduct Act 2013.

Product Disclosure Statements (PDSs) for the Dimensional Wholesale Trusts, under
which offers to invest in these trusts are made, is available from the issuer of the PDSs,
DFA Australia Limited (ABN 46 065 937 671, Australian financial services license no.
238093) or by download from our website at www.dimensional.com.au. Investors
should consider the current PDS in deciding whether to invest in a trust, or to continue
to hold their investments in a trust.



