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Important Information
Communications issued in the European Economic Area (“EEA”): This document has been issued and approved by WisdomTree Ireland Limited, which is authorised and regulated by the Central 
Bank of Ireland.

Communications issued in jurisdictions outside of the EEA: This document has been issued and approved by WisdomTree UK Limited, which is authorised and regulated by the United Kingdom 
Financial Conduct Authority.

WisdomTree Ireland Limited and WisdomTree UK Limited are each referred to as “WisdomTree” (as applicable). Our Conflicts of Interest Policy and Inventory are available on request. 

For professional clients only. The information contained in this document is for your general information only and is neither an offer for sale nor a solicitation of an offer to buy securities 
or shares. This document should not be used as the basis for any investment decision. Investments may go up or down in value and you may lose some or all of the amount invested. 
Past performance is not necessarily a guide to future performance. Any decision to invest should be based on the information contained in the appropriate prospectus and after seeking 
independent investment, tax and legal advice.
An investment in ETPs is dependent on the performance of the underlying index, less costs, but it is not expected to match that performance precisely. ETPs involve numerous risks including among 
others, general market risks relating to the relevant underlying index, credit risks on the provider of index swaps utilised in the ETP, exchange rate risks, interest rate risks, inflationary risks, liquidity 
risks and legal and regulatory risks.

The information contained on this document is not, and under no circumstances is to be construed as, an advertisement or any other step in furtherance of a public offering of shares in the United 
States or any province or territory thereof, where none of the issuers or their products are authorised or registered for distribution and where no prospectus of any of the issuers has been filed with 
any securities commission or regulatory authority. No document or information on this document should be taken, transmitted or distributed (directly or indirectly) into the United States. None of the 
issuers, nor any securities issued by them, have been or will be registered under the United States Securities Act of 1933 or the Investment Company Act of 1940 or qualified under any applicable state 
securities statutes.

The products discussed in this document are issued by WisdomTree Issuer PLC (“WT Issuer”). WT Issuer is an umbrella investment company with variable capital having segregated liability between 
its funds organised under the laws of Ireland as a public limited company and authorised by the Central Bank of Ireland (“CBI”). WT Issuer is organised as an Undertaking for Collective Investment in 
Transferable Securities (“UCITS”) under the laws of Ireland and shall issue a separate class of shares (“Shares”) representing each fund. Investors should read the prospectus of WT Issuer 
 (“WT Prospectus”) before investing and should refer to the section of the WT Prospectus entitled ‘Risk Factors’ for further details of risks associated with an investment in the Shares.
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OLD METHODOLOGY NEW METHODOLOGY

1Dividend Stream is the result of indicated annual dividend-per-share x
number of shares outstanding as of the last trading day of November.

FURTHER QUANTITATIVE
SCREENING

WEIGHTING 

UNIVERSE

SELECTION CRITERIA

LIQUIDITY REQUIREMENTS

DELETION CRITERIA 

MARKET CAPITALISATION
REQUIREMENTS

WEIGHT CAPS

Not applied

Weighting is based on the "Dividend Stream",
which is the result of (indicated annual
dividend-per-share x number of shares outstanding)
as of the last trading day of November

Unchanged MethodologyNew Methodology

Based on a composite risk score, calculated by 
equally weighting criteria that measure the following 
three risk factors: Value, Quality & Momentum. 
Companies ranking in the bottom quintile by 
composite risk scores are removed from the Index

Based on the Dividend Stream1 and adjusted by the
Composite Risk Scoring. The top/middle/bottom 
thirds of companies ranked by Composite Risk Score 
have their weights adjusted by 1.5x, 1.0x, and 0.5x, 
respectively. Weight is therefore tilted towards 
companies with higher Composite Risk Scores


