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Ethereum is a decentralized platform that runs smart 
contracts; applications that run exactly as programmed 
without any possibility of downtime, censorship, fraud or  
third party interference.

Performance Summary

FT Wilshire Ethereum  
Blended Price Index
December 31, 2023

Key data

Objective
Establish a robust price index  
of Ethereum by aggregating  
trades from qualifying digital 
asset exchanges

Number of Constituents
One

Inception date
January 1, 2018

Ticker Codes
Bloomberg WDETH

Reuters RIC .FTWETH

About Wilshire

300+
employees

10
global offices

500+
institutional investors,  
financial advisors and 
intermediaries clients globally

Performance data and summary metrics as of 31 December 2023

Summary Statistics
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Dec-2022 Feb-2023 Apr-2023 Jun-2023 Aug-2023 Oct-2023 Dec-2023

3M 6M YTD 1Y

Returns 36.71% 19.51% 92.20% 92.20%

Volatility 43.15% 37.81% 45.97% 45.97%

Reward/Risk Ratio 0.85 0.52 2.01 2.01

Excess Return to BTC -19.75% -19.15% -64.22% -64.22%

Excess Return to ETH 0.00% 0.00% 0.00% 0.00%

Return Correlation to BTC 0.79 0.83 0.87 0.87

Return Correlation to ETH 1.00 1.00 1.00 1.00
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The FT Wilshire® indexes are calculated and distributed by Wilshire OpCo UK Limited (Wilshire Indexes). It is not possible to invest directly in an index. 
Exposure to an asset class represented by an index may be available through investable instruments derived from that index. Wilshire Indexes makes 
no representations regarding the advisability of investing in investment products based on the indexes not sponsored, endorsed, sold or promoted by 
Wilshire Indexes. Index returns do not reflect payment of certain sales charges or fees an investor may pay to purchase the securities underlying the 
index or investment vehicles intended to track the performance of the index. The imposition of these fees and charges would cause actual performance 
of the securities/vehicles to be lower than the index performance shown. Inclusion of a company in the Wilshire indexes does not in any way reflect an 
opinion of Wilshire Indexes on the investment merits of the company.

This material is based upon information generally available to the public and from third party sources believed to be reliable. Wilshire Indexes does not 
independently verify any of the information it receives. Wilshire Indexes gives no representations or warranties as to the accuracy of such information, 
and accepts no responsibility or liability (including for indirect, consequential or incidental damages) for any error, omission or inaccuracy in such 
information and for results obtained from its use. Information is as of the date indicated, and is subject to change without notice. This material is intended 
for informational purposes only and should not be construed as legal, accounting, tax, investment, or other professional advice. Wilshire Indexes receives 
compensation in connection with licensing of its indices to third parties. 

Wilshire and Wilshire 5000 are registered service marks owned by Wilshire Advisors LLC and are used under license. “FT” is the trade mark of the 
Financial Times Limited and is used under licence.

Wilshire Indexes is authorized and regulated by the Financial Conduct Authority as a benchmark administrator, with reference number 985021.
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For More Information
Please visit www.wilshireindexes.com or email wilshire.indexes@wilshire.com.

Key Information

Review Frequency

Weighting Scheme

Currency

Largest Constituent/Weight

Smallest Constituent/Weight

Number of Constituents 1

Symbol/RIC FTWBTC

DATS Classification

-

-

100.00%

.FTWBTC

USD

Digital Currencies - General Purpose

Bitcoin

Bitcoin

100.00%
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Review Frequency

Weighting Scheme

Currency

Largest Constituent/Weight

Smallest Constituent/Weight

Number of Constituents 1

Symbol/RIC FTWETH

DATS Classification

100.00%

.FTWETH

USD

Computation Platforms - Smart Contract Platforms

Ethereum

Ethereum

100.00%

-

-


