Investment Management

Important disclosure for pre-inception performance

The past performance shown reflects reinvested distributions and the beneficial effect of any expense reductions, and does not guarantee future results. Returns for
periods shorter than one year are cumulative. Shares will fluctuate in value and, when redeemed, may be worth more or less than their original cost. Current
performance may be lower or higher than the performance cited. For the most recent month-end performance, visit jhinvestments.com/etf.

Each John Hancock Dimensional index was developed, and the methodology underlying the construction of the index is maintained, by Dimensional Fund Advisors LP
(Dimensional). Dimensional has entered into a calculation agent agreement with NYSE Arca, Inc., pursuant to which NYSE Arca, Inc. or its affiliates (NYSE) to calculate
and disseminate information about the market value of the John Hancock Dimensional indexes used by the John Hancock Multifactor ETFs, except for the John Hancock
Dimensional Developed International Index (Developed International Index). Dimensional has entered into a calculation agent agreement with S&P Opco, LLC (a
subsidiary of S&P Dow Jones Indices LLC) (S&P) pursuant to which S&P Opco, LLC calculates and disseminates information about the market value of the Developed
International Index. Backtested gross returns data (unadjusted for a fund's fees and expenses) is produced by NYSE or S&P. Dimensional pays NYSE or S&P for its
services as calculation agent. The backtested data results are based on criteria applied retroactively with the benefit of hindsight and knowledge of factors that may
have positively affected performance, and cannot account for all financial risk that might have or may in the future affect the actual performance of the index or fund.
Actual performance of the index or fund may vary significantly from the backtested performance data. The backtested data could have differed from actual
performance during the period prior to the index inception due to differences in the underlying data used in the calculation of the index or differing assumptions
regarding costs, liquidity, or other market factors. In addition, certain elements of the existing index methodology (including, among others, the timing of index
reconstitutions and the process for replacing index components to give effect to certain corporate actions that occurred between reconstitution dates and, for the John
Hancock Dimensional Financials Index, the reduction of the company cap from 6% to 4% in connection with index reconstitution and the addition of an ongoing
company cap of 4.75%) from the methodology used to calculate the pre-inception index performance. As a result, the backtested performance shown differs from the
performance that would be calculated using the current index methodology. Index returns shown do not represent the results of the actual trading of investable assets.
To obtain the index rulebook, please contact John Hancock Investments at 800-225-6020 or visit www.us.dimensional.com/john-hancock-indexes. It is not possible to
invest directly in an index. Fund performance and backtested data for the index are presented net of fund fees and expenses. Performance data of the index post-
inception reflects no deductions for fund fees and expenses. The John Hancock Multifactor ETFs are relatively new products and any performance prior to the inception
date of the indices is

hypothetical.

Each of the John Hancock Dimensional index that are used by the John Hancock Multifactor ETFs (except for the Developed International Index) is calculated by NYSE.
The John Hancock Multifactor ETFs, 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 SUCH 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 .

The Developed International Index is the property of Dimensional, which has contracted with S&P to calculate and maintain the Developed International Index. The
Developed International Index is not sponsored by S&P Dow Jones Indices or its affiliates or its third-party licensors (collectively, S&P Dow Jones Indices). S&P Dow
Jones Indices will not be liable for any errors or omissions in calculating the Developed International Index. 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 (SPFS), and Dow Jones is a registered trademark of Dow Jones Trademark Holdings LLC (Dow Jones).

Investing involves risks, including the potential loss of principal. Shares may trade at a premium or discount to their NAV in the secondary market, and a fund'’s holdings
and returns may deviate from those of its index. These variations may be greater when markets are volatile or subject to unusual conditions. Errors in the construction or
calculation of a fund’s index may occur from time to time. John Hancock Multifactor ETF shares are bought and sold at market price (not NAV), and are not individually
redeemed from the fund. Brokerage commissions will reduce returns.

John Hancock Multifactor ETF shares are bought and sold at market price (not NAV), and are not individually redeemed from the fund. Brokerage commissions will
reduce returns.

No part of this information may be reproduced or transmitted in any form or by any means.

Clients should carefully consider a fund’s investment objectives, risks, charges, and expenses before investing. To request a prospectus or summary
prospectus with this and other important information, call us at 800-225-6020, or visit us at jhinvestments.com/etf.

Dimensional Fund Advisors LP receives compensation from John Hancock in connection with licensing rights to the John Hancock Dimensional indexes. John Hancock
Investment Management LLC nor Dimensional Fund Advisors LP guarantees the accuracy and/or completeness of an index (each an underlying index) 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 Investment Management LLC nor Dimensional Fund Advisors LP makes any warranty, express or implied, as to results to be obtained by a fund,
owners of the shares of a fund, or any other person or entity from the use of an underlying index, trading based on an underlying index, or any data included therein,
either in connection with a fund or for any other use. Neither John Hancock Investment Management LLC nor Dimensional Fund Advisors LP makes any express or
implied warranties, and expressly disclaims all warranties, of merchantability or fitness for a particular purpose or use with respect to an underlying index or any data
included therein. Without limiting any of the foregoing, in no event shall either John Hancock Investment Management 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 an underlying index, even if
notified of the possibility of such damages. Dimensional Fund Advisors LP does not sponsor, endorse, or sell, and makes no representation as to the advisability of
investing in, John Hancock Multifactor ETFs

John Hancock ETFs are distributed by Foreside Fund Services, LLC in the United States and are subadvised by Dimensional Fund Advisors LP. Foreside is not affiliated
with John Hancock Investment Management Distributors LLC or Dimensional Fund Advisors.

FOR INSTITUTIONAL INVESTORS AND REGISTERED FINANCIAL AND INVESTMENT ADVISORS ONLY. NOT FOR USE WITH RETAIL INVESTORS.
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John Hancock Dimensional Large Cap Index & John Hancock Multifactor Large Cap ETF

CUMULATIVE PERFORMANCE RETURNS (%)

Pre- Inception Performance [Hypothetical] Live performance
4/1/05 through 9/21/15 ! 9/22/15 through 9/30/21 2
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AVERAGE ANNUAL TOTAL RETURNS THROUGH 9/21/15 (%)

Hypothetical performance of John Hancock Dimensional Large Cap Index based on pre-inception data prior to 9/22/15

Since
1 year 3 year 5year 10year 4/1/05

John Hancock Dimensional
Large Cap Index * 0.59 13.68 14.29 7.70 7.83

Russell 1000 Index 0.05 13.18 14.11 7.43 7.51

AVERAGE ANNUAL TOTAL RETURNS AS OF 09/30/2021

ETF Fund ETF Index
Inception  Since

QTD YTD 1year 3 year 5year 10year 9/28/15  9/22/15°
John Hancock Multifactor @ NAV 0.00 15.48 32.11 15.07 15.92 - 15.52 --
2
Large Cap ETF @ Market  0.04 1549  32.23 15.07 15.93 - 15.52 -
John Hancock Dimensional
Large Cap Index 0.06 15.74 32.51 1541 16.29 -- 15.88 15.46
Russell 1000 Index 0.21 15.19 30.96 16.43 17.11 -- 16.58 16.15

1 In accordance with FINRA guidelines, the pre-inception index performance is adjusted downward to reflect the net expense ratio of
the underlying ETF. The John Hancock Multifactor Large Cap ETF had a 35 basis point annual expense ratio at its inception date of
9/28/15.

2 Market performance is determined using the bid/ask midpoint at 4 p.m., Eastern time, when the NAV is typically calculated; your returns may differ
if you traded shares at other times. NAV is calculated by dividing the total value of all the outstanding securities in the fund’s portfolio plus cash,
interest, and receivables, minus any liabilities, by the number of fund shares.

3 The inception date of the John Hancock Dimensional Large Cap Index (index) is 9/22/15.
4 past performance is no guarantee of future results.

FOR INSTITUTIONAL INVESTORS AND REGISTERED FINANCIAL AND INVESTMENT ADVISORS ONLY. NOT FOR USE WITH RETAIL INVESTORS.
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John Hancock Dimensional Large Cap Index & John Hancock Multifactor Large Cap ETF

CALENDAR YEAR TOTAL RETURNS (%) *

Hypothetical performance of John Hancock Dimensional Large Cap Index based on pre-inception data prior to 9/22/15

2005 ° 2006 2007 2008 2009 2010 2011 2012 2013 2014 2015°
John Hancock Dimensional
Large Cap Index ! 9.22 15.39 5.40 -37.29 29.37 17.28 2.31 15.32 33.84 13.81 -2.99
Russell 1000 Index 8.33 15.46 5.77 -37.60 28.43 16.10 1.50 16.42 33.11 13.24 -2.65
CALENDAR YEAR TOTAL RETURNS (%) - AT MARKET PRICE

2016 2017 2018 2019 2020

John Hancock Multifactor
Large Cap ETF 2 12.61 21.27 -6.43 31.11 16.84
John Hancock Dimensional
Large Cap Index 13.04 21.67 -6.09 31.65 17.18
Russell 1000 Index 12.05 21.69 -4.78 31.43 20.96

RISK AND RETURN CHARACTERISTICS THROUGH 8/31/15

The risk and return characteristics of the John Hancock Dimensional Large Cap Index are based on hypothetical pre-inception data prior to

8/31/15.

Standard Deviation (%)

Sharpe Ratio

3 Year . .
. (Annualized) (Annualized)
3Year Tracking
Beta Error 3 year 5 year 10 year 3 year 5 year 10 year
John Hancock Dimensional
Large Cap Index ! 1.00 0.74 9.48 12.07 15.16 1.58 134 0.41
Russell 1000 Index - - 9.44 12.03 15.07 -- -- --
RISK AND RETURN CHARACTERISTICS THROUGH 09/30/2021
3 Standard Deviation Sharpe Ratio
Year ) .
. (Annualized) (Annualized)
3 Year Tracking
Beta Error 3 year 5 year 10 year 3 year 5 year 10 year
John Hancock Multifactor
1.01 1.68 19.40 15.68 -- 0.78 1.01 --
Large Cap ETF
John Hancock Dimensional
Large Cap Index 1.01 1.71 19.43 15.71 -- 0.77 0.96 --
Russell 1000 Index -- -- 19.11 15.47 -- -- -- --

Results for calendar year 2005 are since inception (4/1/05).
Results for calendar year 2015 are through 9/21/15 (end of pre-inception period).

Please refer to important disclosures at the beginning of this document.

FOR INSTITUTIONAL INVESTORS AND REGISTERED FINANCIAL AND INVESTMENT ADVISORS ONLY. NOT FOR USE WITH RETAIL INVESTORS.
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John Hancock Dimensional Mid Cap Index & John Hancock Multifactor Mid Cap ETF

CUMULATIVE PERFORMANCE RETURNS (%)

Pre- Inception Performance [Hypothetical] Live performance
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AVERAGE ANNUAL TOTAL RETURNS THROUGH 9/21/15 (%)

Hypothetical performance of John Hancock Dimensional Mid Cap Index based on pre-inception data prior to 9/22/15

Since
1 year 3 year S5year 10year 4/1/05

John Hancock Dimensional
Mid Cap Index ! 2.42 15.47 15.12 8.77 9.11

Russell Mid Cap Index 0.74 14.67 14.49 8.56 8.89

AVERAGE ANNUAL TOTAL RETURNS AS OF 09/30/2021

ETF Fund ETF Index
Inception  Since

QTD YTD 1 year 3 year S5year 10year 9/28/15  9/22/153
John Hancock Multifactor Mid @ NAV -0.33 15.15 38.51 13.61 14.53 - 14.03 -
2
Cap ETF @ Market  -0.35 15.09 38.47 13.59 14.51 - 14.03 -
John Hancock Dimensional
Mid Cap Index -0.24 15.50 39.11 14.04 14.99 - 14.50 14.02
Russell Mid Cap Index -0.93 15.17 38.11 14.22 14.39 - 14.11 13.62

Y In accordance with FINRA guidelines, the pre-inception index performance is adjusted downward to reflect the net expense ratio of
the underlying ETF. The John Hancock Multifactor Mid Cap ETF had a 45 basis point annual expense ratio at its inception date of
9/28/15.

2 Market performance is determined using the bid/ask midpoint at 4 p.m., Eastern time, when the NAV is typically calculated; your returns may differ
if you traded shares at other times. NAV is calculated by dividing the total value of all the outstanding securities in the fund’s portfolio plus cash,
interest, and receivables, minus any liabilities, by the number of fund shares.

3 The inception date of the John Hancock Dimensional Mid Cap Index (index) is 9/22/15.
4 past performance is no guarantee of future results.

FOR INSTITUTIONAL INVESTORS AND REGISTERED FINANCIAL AND INVESTMENT ADVISORS ONLY. NOT FOR USE WITH RETAIL INVESTORS.
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John Hancock Dimensional Mid Cap Index & John Hancock Multifactor Mid Cap ETF

CALENDAR YEAR TOTAL RETURNS (%) *

Hypothetical performance of John Hancock Dimensional Mid Cap Index based on pre-inception data prior to 9/22/15

2005 ° 2006 2007 2008 2009 2010 2011 2012 2013 2014 2015°
John Hancock Dimensional
Mid Cap Index ! 13.25 13.10 6.22 -38.97 36.00 24.65 0.56 16.05 36.42 11.98 -0.66
Russell Mid Cap Index 12.94 15.26 5.60 -41.46 40.48 25.48 -1.55 17.28 34.76 13.22 -2.37

CALENDAR YEAR TOTAL RETURNS (%) - AT MARKET PRICE

2016 2017 2018
John Hancock Multifactor Mid
Cap ETF 2 14.03 20.17 -9.70
John Hancock Dimensional
Mid Cap Index 14.60 20.58 -9.34
Russell Mid Cap Index 13.80 18.52 -9.06

RISK AND RETURN CHARACTERISTICS THROUGH 8/31/15

The risk and return characteristics of the John Hancock Dimensional Mid Cap Index are based on hypothetical pre-inception data prior to

8/31/15.
3 Year Standard Deviation (%) Sharpe Ratio
. (Annualized) (Annualized)
3Year Tracking
Beta Error 3 year 5 year 10 year 3 year 5 year 10 year
John Hancock Dimensional
Mid Cap Index ! 1.01 0.84 10.10 13.57 17.06 1.65 1.26 0.42
Russell Mid Cap Index -- - 9.93 13.44 17.55 -- -- --

RISK AND RETURN CHARACTERISTICS THROUGH 09/30/2021

Standard Deviation Sharpe Ratio
3 Year ) )
. (Annualized) (Annualized)
3 Year Tracking

Beta Error 3 year 5 year 10 year 3 year 5 year 10 year
John Hancock Multifactor Mid

1.00 1.41 22.03 17.68 -- 0.62 0.82 --
Cap ETF
John Hancock Dimensional
Mid Cap Index 1.00 1.44 22.07 17.71 -- 0.65 0.81 --
Russell Mid Cap Index -- -- 21.98 17.62 - -- -- -

Results for calendar year 2005 are since inception (4/1/05).
Results for calendar year 2015 are through 9/21/15 (end of pre-inception period).

Please refer to important disclosures at the beginning of this document.

FOR INSTITUTIONAL INVESTORS AND REGISTERED FINANCIAL AND INVESTMENT ADVISORS ONLY. NOT FOR USE WITH RETAIL INVESTORS.
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John Hancock Dimensional Developed International Index & John Hancock Multifactor Developed
International ETF

CUMULATIVE PERFORMANCE RETURNS (%)

Pre- Inception Performance [Hypothetical] Live performance
3/1/06 through 11/11/16 1 11/12/16 through 9/30/21 2
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AVERAGE ANNUAL TOTAL RETURNS THROUGH 11/11/16 (%)

Hypothetical performance of John Hancock Dimensional Developed International Index based on pre-inception data prior to 11/12/16

Since
1 year 3 year S5year 10year 3/1/06

John Hancock Dimensional
Developed Int'l Index ! -3.61 -1.46 5.17 1.50 2.75

MSCI EAFE Index -2.67 -0.97 5.75 1.43 2.59

AVERAGE ANNUAL TOTAL RETURNS AS OF 09/30/2021

ETF Fund ETF Index

Inception Since
QTD YTD 1 year 3 year S5year 10year 12/15/16 11/12/16°
John Hancock Multifactor @ NAV -0.36 9.12 26.15 6.85 - - 8.75 --
1 2

Developed Int'l ETF @ Market  -1.27 9.30 26.26 6.81 - - 8.70 -
John Hancock Dimensional
Developed Int'l Index -0.23 9.79 27.13 7.60 -- -- 9.56 10.00
MSCI EAFE Index -0.45 8.35 25.73 7.62 - - 9.22 9.66

! In accordance with FINRA guidelines, the pre-inception index performance is adjusted downward to reflect the net expense ratio of the
underlying ETF. The John Hancock Multifactor Developed International ETF had a 45 basis point annual expense ratio at its inception
date of 12/15/16.

2 Market performance is determined using the bid/ask midpoint at 4 p.m., Eastern time, when the NAV is typically calculated; your returns may differ
if you traded shares at other times. NAV is calculated by dividing the total value of all the outstanding securities in the fund’s portfolio plus cash,
interest, and receivables, minus any liabilities, by the number of fund shares.

3 The inception date of the John Hancock Dimensional Int'l Developed Index (index) is 11/12/16.

4 past performance is no guarantee of future results.

FOR INSTITUTIONAL INVESTORS AND REGISTERED FINANCIAL AND INVESTMENT ADVISORS ONLY. NOT FOR USE WITH RETAIL INVESTORS.
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John Hancock Dimensional Developed International Index & John Hancock Multifactor Developed
International ETF

CALENDAR YEAR TOTAL RETURNS (%) *

Hypothetical performance of John Hancock Dimensional Developed International Index based on pre-inception data prior to 11/12/16

2006° 2007 2008 2009 2010 2011 2012 2013 2014 2015 2016°

John Hancock Dimensional
Developed Int'l Index ! 21.02 12.25 -41.85 32.00 7.79 -10.33 17.12 22.31 -4.54 -0.97 -2.07

MSCI EAFE Index 19.76 11.63 -43.06 32.46 8.21 -11.73 17.90 23.29 -4.48 -0.39 -1.34

CALENDAR YEAR TOTAL RETURNS (%) - AT MARKET PRICE

2016 2017 2018

John Hancock Multifactor

Developed Int'l ETF - 25.07 -14.26

John Hancock Dimensional

Developed Int'l Index - 26.12  -13.38
-- 25.62 -13.79

MSCI EAFE Index

RISK AND RETURN CHARACTERISTICS THROUGH 10/31/16

The risk and return characteristics of the John Hancock Dimensional International Developed Index are based on hypothetical pre-inception data
prior to 10/31/16.

3 Year Standard Deviation (%) Sharpe Ratio
. (Annualized) (Annualized)
3Year Tracking
Beta Error 3 year 5 year 10 year 3 year 5 year 10 year
John Hancock Dimensional
Developed Int'l Index ! 1.00 0.61 12.36 13.41 18.31 -0.12 0.36 0.05
MSCI EAFE Index -- -- 12.31 13.51 18.56 -- -- --

RISK AND RETURN CHARACTERISTICS THROUGH 09/30/2021

Standard Deviation Sharpe Ratio
3 Year ) .
. (Annualized) (Annualized)
3Year Tracking

Beta Error 3 year 5 year 10 year 3 year 5 year 10 year
John Hancock Multifactor

1.01 1.01 17.65 - - 0.39 - -
Developed Int'l ETF
John Hancock Dimensional
Developed Int'l Index 1.01 0.94 17.69 -- -- 0.44 -- --
MSCI EAFE Index -- - 17.53 - - - - -

5 Results for calendar year 2006 are since inception (3/1/06).

Results for calendar year 2016 are through 11/11/16 (end of pre-inception period).

Please refer to important disclosures at the beginning of this document.

INTERNAL

FOR INSTITUTIONAL INVESTORS AND REGISTERED FINANCIAL AND INVESTMENT ADVISORS ONLY. NOT FOR USE WITH RETAIL INVESTORS.
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John Hancock Dimensional Small Cap Index & John Hancock Multifactor Small Cap ETF

CUMULATIVE PERFORMANCE RETURNS (%)

Pre- Inception Performance [Hypothetical] Live Performance
4/1/05 through 8/27/17 * 8/28/17 through 9/30/21 2
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AVERAGE ANNUAL TOTAL RETURNS THROUGH 8/27/17 (%)

Hypothetical performance of John Hancock Dimensional Small Cap Index based on pre-inception data prior to 8/28/17

Since
1 year 3 year S5year 10year 4/1/05

John Hancock Dimensional
Small Cap Index ! 10.63 6.29 13.34 8.16 9.16

Russell 2000 Index 12.08 7.00 12.75 7.21 8.16

AVERAGE ANNUAL TOTAL RETURNS AS OF 09/30/2021

ETF Fund ETF Index
Inception  Since

QTD YTD 1 year 3 year S5year 10year 11/8/17  8/28/17°

John Hancock Multifactor @ NAV -0.96 13.17 43.18 8.53 - - 9.72 -
2

Small Cap ETF @ Market  -1.00 13.14  43.17 8.52 ~ - 9.72 -
John Hancock Dimensional
Small Cap Index -0.86 13.56 43.83 8.95 - - 10.18 7.53
Russell 2000 Index

-4.36 12.41 47.68 10.54 - - 12.23 8.73

Y In accordance with FINRA guidelines, the pre-inception index performance is adjusted downward to reflect the net expense ratio of
the underlying ETF. The John Hancock Multifactor Small Cap ETF had a 50 basis point annual expense ratio at its inception date of
11/8/17.

2 Market performance is determined using the bid/ask midpoint at 4 p.m., Eastern time, when the NAV is typically calculated; your returns may differ
if you traded shares at other times. NAV is calculated by dividing the total value of all the outstanding securities in the fund’s portfolio plus cash,
interest, and receivables, minus any liabilities, by the number of fund shares.

® The inception date of the John Hancock Dimensional Small Cap Index (index) is 8/28/17.

4 past performance is no guarantee of future results.

FOR INSTITUTIONAL INVESTORS AND REGISTERED FINANCIAL AND INVESTMENT ADVISORS ONLY. NOT FOR USE WITH RETAIL INVESTORS.
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John Hancock Dimensional Small Cap Index & John Hancock Multifactor Small Cap ETF

CALENDAR YEAR TOTAL RETURNS (%) *

Hypothetical performance of John Hancock Dimensional Small Cap Index based on pre-inception data prior to 8/28/17

5

2005 2006 2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017°
John Hancock Dimensional
Small Cap Index ! 11.23 15.84 1.93 -360.33 35.35 2172 -0.26 17.08 38.59 1.75 -3.73 15.16 2.59
Russell 2000 Index 10.45 18.37 -1.57 -33.79 27.17 26.85 -4.18 16.35 38.82 4,89 -4.41 21.31 2.32

CALENDAR YEAR TOTAL RETURNS (%) - AT MARKET PRICE

2017 2018
John Hancock Multifactor
Small Cap ETF 2 - "12.20
John Hancock Dimensional 3 1174
Small Cap Index
Russell 2000 Index -- -11.01

RISK AND RETURN CHARACTERISTICS THROUGH 7/31/17

The risk and return characteristics of the John Hancock Dimensional Small Cap Index are based on hypothetical pre-inception data prior to

7/31/17.

Standard Deviation (%)

Sharpe Ratio

3 Year . .
. (Annualized) (Annualized)
3Year Tracking
Beta Error 3 year 5 year 10 year 3 year 5 year 10 year
John Hancock Dimensional
Small Cap Index ! 0.79 4.06 12.03 11.60 18.90 0.72 1.26 0.42
Russell 2000 Index -- -- 14.64 13.72 19.90 0.66 1.02 0.36
RISK AND RETURN CHARACTERISTICS THROUGH 09/30/2021
3 Standard Deviation Sharpe Ratio
Year ) .
. (Annualized) (Annualized)
3 Year Tracking
Beta Error 3 year 5 year 10 year 3 year 5 year 10 year
John Hancock Multifactor Mid
0.93 4.60 23.98 -- -- 0.36 -- --
Cap ETF
John Hancock Dimensional
Mid Cap Index 1.08 4.67 24.02 -- -- 0.43 -- --
Russell Mid Cap Index -- -- 25.33 - -- -- - --

5 Results for calendar year 2005 are since inception (4/1/05).

Results for calendar year 2017 are through 8/27/17 (end of pre-inception period).

Please refer to important disclosures at the beginning of this document.

INTERNAL

FOR INSTITUTIONAL INVESTORS AND REGISTERED FINANCIAL AND INVESTMENT ADVISORS ONLY. NOT FOR USE WITH RETAIL INVESTORS.
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John Hancock Dimensional Emerging Markets Index & John Hancock Multifactor Emerging
Markets ETF

CUMULATIVE PERFORMANCE RETURNS (%)

Pre- Inception Performance [Hypothetical] Live performance
3/1/05 through 8/31/18 * 9/1/18 through 9/30/21 2
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AVERAGE ANNUAL TOTAL RETURNS THROUGH 8/31/18 (%)

Hypothetical performance of John Hancock Dimensional Emerging Markets Index based on pre-inception data prior to 9/1/18

Since
1 year 3 year S5year 10year 3/1/05

John Hancock Dimensional
Emerging Markets Index ! -0.89 10.97 5.48 4.13 7.67

MSCI Emerging Markets Index  -0.68 11.42 5.04 3.45 6.97

AVERAGE ANNUAL TOTAL RETURNS AS OF 09/30/2021

ETF Fund ETF Index
Inception  Since

QTD YTD 1 year 3 year S5year 10year 9/27/18  9/1/18°
John Hancock Multifactor @ NAV -6.29 2.03 24.05 7.62 - -- 7.75 -
. 2
Emerging Markets ETF @ Market  -6.54 225 2296 7.52 - - 7.62 -
John Hancock Dimensional
Emerging Markets Index -5.77 3.10 26.12 8.69 -- -- 8.74 8.28
MSCI Emerging Markets Index 8.09 1.5 0.00 0.00 8.64 8.16

! In accordance with FINRA guidelines, the pre-inception index performance is adjusted downward to reflect the net expense ratio of
the underlying ETF. The John Hancock Multifactor Emerging Markets ETF had a 55 basis point annual expense ratio at its inception
date of 9/27/18.

2 Market performance is determined using the bid/ask midpoint at 4 p.m., Eastern time, when the NAV is typically calculated; your returns may differ
if you traded shares at other times. NAV is calculated by dividing the total value of all the outstanding securities in the fund’s portfolio plus cash,
interest, and receivables, minus any liabilities, by the number of fund shares.

3 The inception date of the John Hancock Dimensional Emerging Markets Index (index) is 9/1/18.

4 past performance is no guarantee of future results.
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CALENDAR YEAR TOTAL RETURNS (%) *

Hypothetical performance of John Hancock Dimensional Emerging Markets Index based on pre-inception data prior to 9/1/18

2005 ° 2006 2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018°

John Hancock
Dimensional Emerging

Markets Index’ 23.68 32.18 40.25 5167 7552 2132 -16.78 17.64 -2.40 0.72 1435 1114 35.34 -7.31
MSCI Emerging Markets
Index 22.93 32.15 3942 5333 7851 18.88  -18.42 18.22 -2.60 -2.19 -14.92 1119 37.28 -7.19

CALENDAR YEAR TOTAL RETURNS (%) - AT MARKET PRICE

2018

John Hancock Multifactor
Emerging Markets ETF 2
John Hancock Dimensional
Emerging Markets Index

MSCI Emerging Markets Index --

RISK AND RETURN CHARACTERISTICS THROUGH 8/31/18

The risk and return characteristics of the John Hancock Dimensional Emerging Markets Index are based on hypothetical pre-inception data
prior to 8/31/18.

3 Year Standard Deviation (%) Sharpe Ratio
. (Annualized) (Annualized)
3Year Tracking
Beta Error 3 year 5 year 10 year 3 year 5 year 10 year
John Hancock Dimensional
Emerging Markets Index ! 0.99 3.45 14.07 14.51 21.42 0.67 0.21 0.02
MSCI Emerging Markets Index -- -- 14.45 14.91 22.01 -- -- --

RISK AND RETURN CHARACTERISTICS THROUGH 09/30/2021

The John Hancock Multifactor Emerging Markets ETF has an inception date of 9/27/18. As of this reporting date, there is insufficient
performance history necessary to establish 3 year risk and return characteristics.

5 Results for calendar year 2005 are since inception (3/1/05).

Results for calendar year 2018 are through 8/31/18 (end of pre-inception period).

Please refer to important disclosures at the beginning of this document.
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