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FT Wilshire 5000 Index Series

September 30,2025

The FT Wilshire 5000 Index is a broad-based market capitalization weighted
index that aims to capture 100% of the US investible market. The FT Wilshire
US 4500 Index is constructed by removing the securities in the FT Wilshire
US Large Cap Index from the FT Wilshire 5000 Index.

The FT Wilshire 5000 Index Series comprises of the large, mid, small and micro
capitalization segments of the US equity market. The base date for index histories is
September 21, 1998.
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Index Performance - Total Return (%)

Performance(%)
Index iM 3M 6M  YTD 1Y 3y 5Y 10Y
FT Wilshire 5000 Index 346 824 2027 1445 1746 2414 1597 14.89
FT Wilshire US Large Cap Index 3.79 8.29 2091 1548 1876 2538 1644 1553
FT Wilshire US Small Cap Index 0.70 6.94 1444 6.84 7.92 1623 1270 1074
FT Wilshire 4500 Index 1.13 7.97 15.87 7.43 8.72 1586 1261 10.59
FT Wilshire US Micro Cap Index 431 1594 2727 1166 1474 1276 11.65 9.33
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Key data

Objective
Benchmark for the US equity
market.

Weighting
Market Capitalization - Full
and Float-adjusted

Number of Constituents

Variable

History From
December 31, 1970

Usage

The index is designed for use in
the creation of index tracking
funds, derivatives and as a
performance benchmark
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Annual Performance (%
( o) Year-on-year performance (%)

Index 2015 2016 2017 2018 2019 2020 2021 2022 2023 2024
FT Wilshire 5000 Index 0.69 13.37 21.03 -5.27 30.97 20.83 26.70 -19.04 26.10 23.76
FT Wilshire US Large Cap Index 1.42 12.40 21.85 -4.48 31.54 21.07 27.77 -19.20 27.34 25.24
FT Wilshire US Small Cap Index -3.71 19.29 16.67 -9.94 27.71 17.70 19.10 -17.50 19.50 14.12
FT Wilshire 4500 Index -4.01 19.92 16.13 -10.24 27.13 18.09 19.46 -17.98 18.23 13.81
FT Wilshire US Micro Cap Index -6.05 2381 12.74 -12.16 23.26 20.95 21.74 -21.44 8.76 11.09

Risk - Volatility Volatility (%)

Index 1Y 3Y 5Y 10y
FT Wilshire 5000 Index 19.12 13.92 16.26 15.79
FT Wilshire US Large Cap Index 19.02 13.50 16.05 15.48
FT Wilshire US Small Cap Index 21.37 18.85 19.77 19.45
FT Wilshire 4500 Index 21.59 19.10 20.03 19.71
FT Wilshire US Micro Cap Index 24.47 22.19 23.27 22.53

Return/Risk Ratio and Drawdown

Return/Risk ratio Drawdown (%)

Index 1Y 3Y 5Y 10Y 1y 3Y 5Y 10v
FT Wilshire 5000 Index 0.91 1.73 0.98 0.94 -19.41 -19.41 -24.94 -34.86
FT Wilshire US Large Cap Index 0.99 1.88 1.02 1.00 -19.12 -19.12 -25.22 -33.81
FT Wilshire US Small Cap Index 0.37 0.86 0.64 0.55 -24.64 -24.64 -27.05 -42.28
FT Wilshire 4500 Index 0.40 0.83 0.63 0.54 -25.07 -25.07 -27.91 -42.36
FT Wilshire US Micro Cap Index 0.60 0.58 0.50 0.41 -28.87 -28.87 -38.09 -48.35
Sector breakdown -Weights %
Sector FT Wilshire FT Wilshire US FT Wilshire US FT Wilshire FT Wilshire US

5000 Index Large Cap Index Small Cap Index 4500 Index Micro Cap Index
Agriculture, Food and Beverage 2.09 2.09 2.09 2.04 1.65
Consumer Goods and Services 11.01 10.83 12.61 12.26 9.66
Digital Information and Services 21.67 23.26 10.84 10.68 9.47
Energy 542 5.18 7.25 7.06 5.61
Financials 15.14 14.86 16.46 17.03 21.28
Health Care 8.36 7.82 10.93 12.05 20.35
Industrials 7.37 6.49 13.77 13.38 10.51
Real Estate 2.32 1.69 6.75 6.67 6.05
Resources and Materials 2.99 227 8.28 7.95 5.43
Technology 20.13 2201 7.36 7.21 6.14
Transportation 3.52 3.49 3.65 3.68 3.85
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Sector breakdown -Number of constituents

Sector FT Wilshire FT Wilshire US FT Wilshire US FT Wilshire IfT Wilshire US
5000 Index Large Cap Index Small Cap Index 4500 Index Micro Cap Index
Agriculture, Food and Beverage 73 14 28 59 31
Consumer Goods and Services 384 46 147 338 191
Digital Information and Services 380 58 133 322 189
Energy 230 44 83 186 103
Financials 652 76 192 576 384
Health Care 658 41 132 617 485
Industrials 345 46 139 299 160
Real Estate 183 20 74 163 89
Resources and Materials 213 26 86 187 101
Technology 199 37 67 162 95
Transportation 127 15 48 112 64
Index characteristics - Weight (%) Weights %
Index Number of constituents Largest Average Median Smallest Top 10
FT Wilshire 5000 Index 3,444 6.75 0.03 0 0 33.93
FT Wilshire US Large Cap Index 423 7.73 0.24 0.09 0 38.84
FT Wilshire US Small Cap Index 1,129 0.43 0.09 0.07 0 3.83
FT Wilshire 4500 Index 3,021 0.38 0.03 0.01 0 3.37
FT Wilshire US Micro Cap Index 1,892 0.52 0.05 0.03 0 3.66

Index characteristics - Market Cap Total Market Cap (USD Millions)

Index Total Largest Weighted Average Median Smallest
FT Wilshire 5000 Index 68,892,732.75 4,533,894 1,108,520.8 1,521.34 10.2
FT Wilshire US Large Cap Index 59,640,491.84 4,533,894 1,267,675.99 52,549.28 3,768.31
FT Wilshire US Small Cap Index 8,050,237.94 39,964.24 11,182.3 5,451.85 273.24
FT Wilshire 4500 Index 9,252,240.91 39,964.24 10,010.84 1,028.12 10.2
FT Wilshire US Micro Cap Index 1,202,002.97 5,865.55 1,321.11 403.96 10.2
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Please visit wilshireindexes.com or email wilshire.indexes@wilshire.com.

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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