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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 5000 Index Series comprises of the large, small and micro 
capitalization segments of the US equity market.

FT Wilshire 5000 
Index Series
June 30, 2022

Key data

Objective
Benchmark for the US  
equity market.

Weighting
Market Capitalization –  
Full and Float-adjusted

Number of Constituents
Variable

Inception date
September 23, 1996

Usage

The index is designed for use in 
the creation of index tracking 
funds, derivatives and as a 
performance benchmark.

About Wilshire

300+
employees

500+
institutional investors,  
financial advisors and 
intermediaries clients globally

$1.3 trillion
assets under advisement 
(includes AUM)

$93 billion
assets under management

Performance (%)

Index 1M 3M 6M YTD 1Y 3Y 5Y 10Y Inception

FT Wilshire 5000 -8.36 -16.78 -20.90 -20.90 -13.19 10.15 10.85 12.74 7.08

FT Wilshire US Large Cap -8.15 -16.73 -20.83 -20.83 -12.02 10.74 11.42 13.04 6.65

FT Wilshire US Small Cap -9.93 -16.88 -21.08 -21.08 -19.39 5.76 7.02 10.67 9.09

FT Wilshire US Micro Cap -9.11 -18.70 -23.73 -23.73 -27.83 6.61 5.80 10.19 8.55

Index Performance - Total Return (%)

Year-on-year performance (\%)

Index 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020 2021

FT Wilshire 5000 0.94 16.05 33.10 12.73 0.69 13.37 21.03 -5.27 30.97 20.83 26.70

FT Wilshire US Large Cap 1.64 15.68 32.15 13.67 1.42 12.40 21.85 -4.48 31.54 21.07 27.77

FT Wilshire US Small Cap -2.11 17.99 37.75 7.29 -3.71 19.29 16.67 -9.94 27.71 17.70 19.10

FT Wilshire US Micro Cap -10.96 21.24 48.58 4.00 -6.05 23.81 12.74 -12.16 23.26 20.95 21.74

Annual Performance (%)

Cumulative Index Performance - Total Return
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Volatility (\%)

Index 1Y 3Y 5Y 10Y Inception

FT Wilshire 5000 20.38 19.03 17.34 14.03 15.62

FT Wilshire US Large Cap 20.24 18.67 17.01 13.77 15.30

FT Wilshire US Small Cap 23.19 23.15 20.97 17.10 19.36

FT Wilshire US Micro Cap 24.19 27.31 24.15 20.00 22.81

Risk - Volatility

Return/Risk ratio Drawdown (\%)

Index 1Y 3Y 5Y 10Y Inception 1Y 3Y 5Y 10Y Inception

FT Wilshire 5000 -0.65 0.53 0.63 0.91 0.45 -24.01 -34.86 -34.86 -34.86 -55.43

FT Wilshire US Large Cap -0.59 0.58 0.67 0.95 0.43 -23.97 -33.81 -33.81 -33.81 -54.79

FT Wilshire US Small Cap -0.84 0.25 0.33 0.62 0.47 -26.91 -42.28 -42.28 -42.28 -59.06

FT Wilshire US Micro Cap -1.15 0.24 0.24 0.51 0.37 -32.41 -45.81 -48.35 -48.35 -65.56

Return/Risk Ratio and Drawdown

Sector breakdown - Weights (%)

FT Wilshire 5000 FT Wilshire US Large Cap FT Wilshire US Small Cap FT Wilshire US Micro Cap

Agriculture, Food and Beverage 6.58 6.97 4.01 2.98

Consumer Goods and Services 14.60 14.97 10.78 21.44

Digital Information and Services 3.01 2.93 3.93 0.79

Energy 4.48 4.30 5.50 6.84

Financials 25.51 27.43 12.62 9.27

Health Care 11.58 10.86 15.60 23.51

Industrials 8.63 7.57 16.43 12.86

Real Estate 3.85 3.09 9.56 6.02

Resources and Materials 2.37 1.84 6.34 3.86

Technology 8.46 9.26 2.98 2.19

Transportation 10.89 10.78 11.95 9.28
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Wilshire Advisors LLC (“Wilshire”) is a global financial services firm providing diverse services to various types of investors and intermediaries.  
Wilshire’s products, services, investment approach and advice may differ between clients and all of Wilshire’s products and services may not be  
available to all clients. For more information regarding Wilshire’s services, please see Wilshire’s ADV Part 2 available at www.wilshire.com/ADV.

The Wilshire Indexes are calculated and distributed by Wilshire. The indexes do not represent an investment. 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 makes no 
representations regarding the advisability of investing in investment products based on the Wilshire Indexes not sponsored, endorsed, sold or promoted 
by Wilshire. 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 on the investment merits of the company.

Wilshire recognizes that conflicts of interest exist in its ownership structure and arise in the provision of its services. Wilshire has implemented policies 
and procedures that seek to mitigate conflicts of interest through appropriate oversight, transparency, and controls. It is Wilshire’s policy to make 
evaluations, recommendations and decisions based solely upon the best interests of clients and without regard to any benefit (economic or otherwise) 
that Wilshire receives or might receive. Additional information regarding conflicts of interest is available in Wilshire’s ADV Part 2.

This material is intended for informational purposes only and should not be construed as legal, accounting, tax, investment, or other professional advice; 
nor is it a recommendation or solicitation to purchase or sell any security or to adopt any specific investment strategy.

Wilshire Advisors LLC is an investment adviser registered with the SEC. Wilshire® is a registered service mark. All other trade names, trademarks, and/
or service marks are the property of their respective holders.

Copyright © 2022 Wilshire Advisors LLC. All rights reserved.

Index characteristics

Number  
of stocks

Largest weight  
(%)

Average weight 
(%)

Median weight  
(%)

Smallest weight 
(%)

Top 10 weight  
(%)

FT Wilshire 5000 3569 6.21 0.03 0.00 0 24.44

FT Wilshire US Large Cap 527 7.10 0.19 0.08 0 27.97

FT Wilshire US Small Cap 1275 0.80 0.08 0.06 0 4.20

FT Wilshire US Micro Cap 1767 0.44 0.06 0.03 0 3.24

FT Wilshire 5000 FT Wilshire US Large Cap FT Wilshire US Small Cap FT Wilshire US Micro Cap

Agriculture, Food and Beverage 131 31 51 49

Consumer Goods and Services 814 72 172 570

Digital Information and Services 72 27 34 11

Energy 140 20 44 76

Financials 484 101 199 184

Health Care 566 69 189 308

Industrials 455 63 199 193

Real Estate 190 31 91 68

Resources and Materials 135 22 60 53

Technology 141 37 46 58

Transportation 408 54 174 180

Sector breakdown - Number of constituents


