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Index Objective

The CoinDesk Ether Total Return Index (the “Index”) reflects the performance of a position in
staked ether, comprising the daily price return of ether plus the daily rewards earned from the
Ethereum network.

Table 1: Index Details

Index Name Ticker | Base Date | Base Value | Launch Date

CoinDesk Ether Total Return Index | ETXTR | 09/15/2022 1498.40 10/18/2023

Constituents

The Index uses the CoinDesk Ether Price Index (ETX) as the Reference Rate to measure the
daily price return of ether and CESR(™) to measure the daily yield from staking ETH. Click the
links below for each methodology.

(O Ether Price Methodology
(O Ether Staking Rate Methodology

CoinDesk Indices reserves the right to update the underlying reference rate used to measure
the price return of ETH and the underlying rate used to measure the daily yield for staking
ETH.
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https://downloads.coindesk.com/cd3/CDI/CoinDesk-Single-Digital-Asset-Price-Indices-Methodology.pdf
https://coinfund.io/cesr/
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Calculation

The Index is calculated daily. At each calculation time, the Index is calculated as,

ETH, CESR,
 x ( ETH_ * 35 )

ETHTRt = ETHTRt_

Where,

ETHTR, is the Index value at 4pm Eastern Time on the day of calculation (1),

ETHTR,., is the Index value at 4pm Eastern Time on the day before calculation (t-1),

ETH, is the Reference Rate for ETH at 4pm Eastern Time on the day of calculation (t) rounded
to 2 decimals,

ETH,, is the Reference Rate for ETH at 4pm Eastern Time on the day before calculation (t-1)
rounded to 2 decimals, and

CESR is the value of CESR' on the day of calculation (t) using 6 decimal precision

Data Distribution

The Index is published by 5 p.m. Eastern Time 7 days a week. Index data is available to
subscribers via REST API, and scheduled email updates.

Index Governance

The Index is governed by a CoinDesk Technical Committee that provides ongoing oversight of
the Index and its Methodology. For more details, please refer to the Index Governance section of
the CoinDesk Digital Asset Indices Policy Methodology.

! CESR is calculated using data ending at approximately 12:30 p.m. Eastern Time. For more details on
CESR, please refer to the CESR Methodology found here.
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Appendix 1: Data Sources

This section describes data sources used to maintain, reconstitute, and calculate the Indices
since the initial base date. If data are not available for any reason from the sources described in
this appendix, other data sources may be used.

Input Data

The inputs for the Index are the daily Reference Rate for ETH and the staking rate for CESR as
indicated in the Constituents section above.
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Appendix 2: Methodology Changes

The table below is a summary of modifications to this Methodology.

Table 2: Summary of methodology modifications

Effective Date | Prior Treatment Updated Treatment Material
Change
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Appendix 3: Document Revision History

Table 3: Document revision history

Date

Description

Feb 19, 2026

Annual Methodology with minor edits and clarifications. This index
methodology was previously included in the CoinDesk Single Digital Asset Price
Indices Methodology.
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Disclaimer

COINDESK® and the names of any index, rates, indicators, or other proprietary information referenced
herein (collectively with all related content, the “Content”) are trade or service marks of CoinDesk Indices,
Inc. (“CDI”) and/or its licensors. CDI, including CC Data Limited, its affiliate which performs certain
outsourced administration and calculation services on its behalf (collectively with CDI, “CoinDesk
Indices”), or CDI's licensors own all proprietary rights in the Content. The Content is provided for
informational purposes only and CoinDesk Indices does not guarantee the timeliness, accuracy or
completeness of any data or information relating to the Content. CoinDesk Indices makes no warranty,
express or implied, as to the Content or any data or values relating thereto or results to be obtained
therefrom, and expressly disclaims all warranties of merchantability and fitness for a particular purpose
with respect thereto. Nothing in the Content shall constitute or be construed as an offering of financial
instruments or as investment advice or investment recommendations by CoinDesk Indices. Users should
consider obtaining independent advice before making any financial decisions. © 2026 CoinDesk Indices.
All rights reserved. This document and its contents may not be forwarded or redistributed without the
prior consent of CoinDesk Indices. Any commercial use of CoinDesk Indices Content requires a license.
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