Index Calculation and Maintenance
Calculation of the Price and Total Return Indexes
The Index is calculated on a Price Return and Gross Total Return basis. The current Index level is
calculated by dividing the current modified Index market capitalization by the Index divisor. The divisor
is determined off of the initial capitalization base of the Index and the base level. The divisor is updated
as a result of corporate actions and composition changes.
The Gross Total Return calculation incorporates regular cash dividends paid in the underlying
constituents and reinvests those distributions into the Index at the open of the dividend ex‐date.
Index Formula
The Index is calculated using the following formula:
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day of calculation
number of constituent equities in Index
number of shares of equity i on day t
multiplier of equity i (always assumed to be 1 for this Index)
price of equity i on day t
current Index divisor on day t

For the total return version of the Index, the Index divisor is adjusted on the morning of each Index
constituent’s ex‐date to take into account the reinvestment of the related dividend.

Calculation of Currency and Currency Hedged Indexes
Currency Indexes are those which have index levels computed to be in a currency that differs from the
base currency of the initial index. For example, if the base currency of an index is in USD, a secondary
index computed in CAD is considered the CAD Currency Index.
The computation of the Currency Index is effectively the base currency index level multiplied by the spot
rate between the base index currency and the currency of the Currency Index:
∗
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Currency Hedged Indexes are calculated by hedging the index value balance at the beginning of the
period using rolling one‐month forward contracts. Adjustment to the amount hedged is made monthly.
The amount of foreign exchange forward contracts sold is determined as of the Hedging Reference Date,
which currently is the business day prior to the end of the given month. On that reference date, the
rebalance forward amounts and currency weights are set. An adjustment factor to account for the next
day’s (i.e. last business day of the month) performance of the currency hedged index is used in the
calculation of the hedge return.
The cumulative average of the daily weighted forward return will be used to calculate the hedge return
on a daily basis.
The Currency Hedged Index is equivalent to the aforementioned Hedged Index level, and the calculation
below further explains the incorporation of the adjustment factor in the Hedged index level.
Returns, adjustments, and index levels are computed as follows:
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The Currency Hedged Index is equivalent to the Hedged Index level, and the calculation below further
explains the incorporation of the adjustment factor in the Hedged index level.
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Corporate Actions
General
The Index may be adjusted in order to maintain the continuity of the Index level and the composition.
Adjustments take place in reaction to events that occur with constituents in order to mitigate or
eliminate the effect of that event on the Index’s performance.
Removal of constituents
Any stock deleted from the Index as a result of a corporate action such as a merger, acquisition, spin‐off,
delisting or bankruptcy is generally not replaced by any new stock, unless the total amount of
redistributable weight removed on a given day from the Index due to such actions totals 50 basis points
or more and the action is in line with the Enhanced Redistribution process described above. In other
cases, the Enhanced Redistribution methodology may be used (see above). Otherwise, the total number
of stocks in the Index is reduced by one when a company is deleted. In certain circumstances, another
company may be added into the Index as a result of the pending removal of a current constituent. This
action typically would be taken only as a result of a certain type of corporate action, such as an
acquisition where part of the merger proceeds is paid in the stock of another company.
In the event of a delisting due to bankruptcy or cancellation of listing (below), the delisted security
usually will be deleted at either the last traded price or a zero price. If a company is removed from the
Index, the divisor will be adjusted to maintain the Index level.
Mergers and Acquisitions
Merger or acquisition between members of the Index: In the event a merger or acquisition occurs
between members of the Index, the acquired company is deleted and its market capitalization moves to
the acquiring company’s stock, according to the merger terms and depending on the portion of
proceeds paid in the stock of the acquirer. In the case where the terms of the acquisition are 100% cash,
the acquired company is removed from the Index, with no other impact to the Index, unless the weight
of the acquired company exceeds the threshold for the Enhanced Redistribution policy, in which case
that method of distribution is used. In the case where terms are partial cash, partial stock, the value of
each method is handled separately, as appropriate for the terms of the deal and the distribution of the
acquired company.
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Merger or acquisition between a member and a non‐member: A non‐member is defined as a company
that is not a current constituent of the Index. A merger or acquisition between one member of the Index
and one non‐member can take two forms:
(1) The acquiring company is a member of the Index and the acquired company is not. The acquiring
company’s shares will be adjusted at the next rebalance.
(2) The acquiring company is not a member, but the acquired company is a member. The acquired
company is removed from the Index and the acquiring company may be considered for inclusion at the
next rebalance. As outlined above in Section 2, in certain situations, the acquiring company may be
added to the Index, should it meet general universe requirements. These actions would be announced
at least two trading days ahead of the effective date where feasible and otherwise as soon as possible,
as determined by the Index Committee and the Calculation Agent.
Suspensions and company distress
Upon a company filing for bankruptcy, an announcement will be made to remove the security from the
Index effective for the next trading day where feasible and otherwise as soon as possible, as determined
by the Index Committee and the Calculation Agent. If the stock is trading on an over‐the‐counter (OTC)
market, the last trade or price on that market is utilized as the deletion price on that day.
If the stock does not trade between the bankruptcy announcement and the next rebalance effective
date, the stock may be deleted from the Index in that rebalance with a presumed market value of $0.00.
Price sources
In the event that the trading in shares is suspended or halted, the last price reported by the security’s
primary exchange during regular daytime trading will be used to calculate the Index. Depending on the
particular situation, the security may be valued at a price of $0 for purposes of Index calculation and/or
reflecting a corporate action in the Index. This would be applicable for certain extreme cases such as a
company bankruptcy or severe distress.
Split‐up /spin off
The closing price of the Index constituent is adjusted by the value of the spin‐off. By default spun‐off
companies which trade on eligible exchanges will be added to the Index at the time of the event. The
Index Committee reserves the right to be able not to add spun‐off companies into the Index. As in any
other addition, these actions would be announced at least two trading days ahead of effectiveness
where feasible and otherwise as soon as possible as determined by the Index Committee and the
Calculation Agent.
Dividends
Distinction ordinary and special dividend
The price return Index will be adjusted for dividends that are special in nature, typically through a price
adjustment and corresponding divisor change. The spot price of the underlying security usually will be
adjusted after market close of the day prior to the ex‐date.
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To decide whether a dividend should be considered a special dividend, the index calculation agent will
use the following criteria:
a) The declaration by a company of a dividend additional to those dividends declared as part of the
company’s normal results and dividend reporting cycle; merely an adjustment to the timing of the
declaration of a company's expected dividend would not be considered as a special dividend
circumstance; or
b) The identification of an element of a dividend paid in line with a company’s normal results and
dividend reporting cycle as an element that is additional to the company’s normal payment.
For the purpose of clarification, the index calculation agent will not make adjustment for the following
situations, specifically in the Price Return index:
1.
2.
3.

Payment of ordinary dividends, irrespective of how they are financed;
Issue of redeemable shares or any other entitlement in lieu of an ordinary dividend; or
Unexpected increase or decrease, resumption or cessation, or change in frequency to an
ordinary dividend.

Rights issues and other rights
In the event of a rights issue, the price is adjusted for the value of the right before the open on the ex‐
date, and the shares are increased according to the terms of the offering. The adjustment assumes that
the rights offering is fully subscribed. The amount of the price adjustment is determined from the terms
of the rights issue, including the subscription price, and the price of the underlying security. The index
calculation agent shall only enact adjustments if the rights represent a positive value, or are in‐the‐
money, or alternatively, represent or can be converted into a tangible cash value.
Bonus issues, stock splits and reverse stock splits
For bonus issues, stock splits and reverse stock splits, the number of shares included in the Index will be
adjusted in accordance with the ratio given in the corporate action. Since the event won’t change the
value of the company included in the Index, the divisor will not be changed because of this.
Changes in number of shares
Changes in the number of shares outstanding, typically due to share repurchases, tenders, or offerings,
will not be reflected in the Index until the next review unless the change is related to a specific
corporate action, such as a merger, acquisition, or spin‐off.

Notice and Disclaimer
Neither John Hancock Advisers, LLC nor Dimensional Fund Advisors LP guarantees the accuracy and/or
the completeness of the Indexes or any data included therein, and neither John Hancock Advisers, LLC
nor Dimensional Fund Advisors LP shall have any liability for any errors, omissions or interruptions
therein. Neither John Hancock Advisers, LLC nor Dimensional Fund Advisors LP makes any warranty,
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express or implied, as to results to be obtained by the funds, owners of the funds or any other person or
entity from the use of the Indexes, trading based on the Index, or any data included therein, either in
connection with the funds or for any other use. Neither John Hancock Advisers, LLC nor Dimensional
Fund Advisors LP makes any express or implied warranties, and expressly disclaim all warranties of
merchantability or fitness for a particular purpose or use with respect to the Indexes or any data
included therein. Without limiting any of the foregoing, in no event shall John Hancock Advisers, LLC or
Dimensional Fund Advisors LP have any liability for any special, punitive, direct, indirect or consequential
damages (including lost profits) arising out of matters relating to the use of the Indexes, even if notified
of the possibility of such damages.
The John Hancock Dimensional Canadian Large Cap Equity Index (CAD), the John Hancock Dimensional
Developed International Index (CAD), and the John Hancock Dimensional Developed International Index
(CAD Hedged) (the “SP Calculated Indexes”) are the property of Dimensional Fund Advisors LP
(“Dimensional”), which has contracted with S&P Opco, LLC (a subsidiary of S&P Dow Jones Indices LLC)
to calculate and maintain the SP Calculated Indexes. The SP Calculated Indexes are not sponsored by
S&P Dow Jones Indices LLC or its affiliates or its third party licensors, including Standard & Poor's
Financial Services LLC and Dow Jones Trademark Holdings LLC (collectively, “S&P Dow Jones Indices”).
S&P Dow Jones Indices will not be liable for any errors or omissions in calculating the SP Calculated
Indexes. “Calculated by S&P Dow Jones Indices” and the related stylized mark(s) are service marks of
S&P Dow Jones Indices and have been licensed for use by Dimensional. S&P® is a registered trademark
of Standard & Poor's Financial Services LLC, and Dow Jones® is a registered trademark of Dow Jones
Trademark Holdings LLC.
The funds based on the SP Indexes are not sponsored, endorsed, sold or promoted by S&P Dow Jones
Indices. S&P Dow Jones Indices does not make any representation or warranty, express or implied, to
the owners of the funds or any member of the public regarding the advisability of investing in securities
generally or in the funds particularly or the ability of the SP Indexes to track general market
performance. S&P Dow Jones Indices’ only relationship to Dimensional with respect to the SP Indexes is
the licensing of certain trademarks, service marks and trade names of S&P Dow Jones Indices, and the
provision of the calculation services related to the SP Indexes. S&P Dow Jones Indices is not responsible
for and has not participated in the determination of the prices and amount of the SP Indexes or the
timing of the issuance or sale of the SP Indexes or in the determination or calculation of the equation by
which the SP Indexes may converted into cash or other redemption mechanics. S&P Dow Jones Indices
has no obligation or liability in connection with the administration, marketing or trading of the SP
Indexes. S&P Dow Jones Indices LLC is not an investment advisor. Inclusion of a security within the SP
Indexes is not a recommendation by S&P Dow Jones Indices to buy, sell, or hold such security, nor is it
investment advice.
S&P DOW JONES INDICES DOES NOT GUARANTEE THE ADEQUACY, ACCURACY, TIMELINESS AND/OR THE
COMPLETENESS OF THE SP INDEXES OR ANY DATA RELATED THERETO OR ANY COMMUNICATION WITH
RESPECT THERETO, INCLUDING, ORAL, WRITTEN, OR ELECTRONIC COMMUNICATIONS. S&P DOW JONES
INDICES SHALL NOT BE SUBJECT TO ANY DAMAGES OR LIABILITY FOR ANY ERRORS, OMISSIONS, OR
DELAYS THEREIN. S&P DOW JONES INDICES MAKES NO EXPRESS OR IMPLIED WARRANTIES, AND
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EXPRESSLY DISCLAIMS ALL WARRANTIES, OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR
PURPOSE OR USE OR AS TO RESULTS TO BE OBTAINED BY DIMENSIONAL, OWNERS OF THE FUNDS, OR
ANY OTHER PERSON OR ENTITY FROM THE USE OF THE SP INDEXES OR WITH RESPECT TO ANY DATA
RELATED THERETO. WITHOUT LIMITING ANY OF THE FOREGOING, IN NO EVENT WHATSOEVER SHALL
S&P DOW JONES INDICES BE LIABLE FOR ANY INDIRECT, SPECIAL, INCIDENTAL, PUNITIVE, OR
CONSEQUENTIAL DAMAGES, INCLUDING BUT NOT LIMITED TO, LOSS OF PROFITS, TRADING LOSSES,
LOST TIME, OR GOODWILL, EVEN IF THEY HAVE BEEN ADVISED OF THE POSSIBILITY OF SUCH DAMAGES,
WHETHER IN CONTRACT, TORT, STRICT LIABILITY, OR OTHERWISE.
The Indexes (other than the SP Indexes) are calculated by NYSE or its affiliates (in this disclaimer,
“NYSE”). The funds which are based on these Indexes, are not issued, sponsored, endorsed, sold or
promoted by NYSE, and NYSE makes no representation regarding the advisability of investing in such
product.
NYSE MAKES NO EXPRESS OR IMPLIED WARRANTIES, AND HEREBY EXPRESSLY DISCLAIMS ALL
WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR PURPOSE WITH RESPECT TO THE
INDEXES OR ANY DATA INCLUDED THEREIN. IN NO EVENT SHALL NYSE HAVE ANY LIABILITY FOR ANY
SPECIAL, PUNITIVE, INDIRECT, OR CONSEQUENTIAL DAMAGES (INCLUDING LOST PROFITS), EVEN IF
NOTIFIED OF THE POSSIBILITY OF SUCH DAMAGES.
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