WisdomTree Premium Discount Report

Quarterly
Oct 1, 2020 To Dec 31, 2020

Table Of Contents

WisdomTree Yield Enhanced U.S. Aggregate Bond Fund
WisdomTree Interest Rate Hedged U.S. Aggregate Bond Fund
WisdomTree Emerging Currency Strategy Fund

WisdomTree China ex-State-Owned Enterprises Fund

WisdomTree Chinese Yuan Strategy Fund

A A b WO W



WisdomTree Emerging Markets MUILIFACTOr FUNG .......civuneirieiiiieetieeeeieeeeieeeeneeerneetnneernneernnsesnneesnneesnnesssnesssnessnnessnnns
WisdomTree INdia EArNiNGS FUNG .......iiueeiiie e eeieettieeteneeeteeeeuneeeeneetenessensssennssesssssensssensssenssssesssssnsssensssenssssnnsssens
WiSAOMTIEE U.S. LArJECAP FUNG ...c.eeeeeieeeieeeeieeeeieeeeteeeeneettneernneersneessnesssnessssessssessssessssessssessssnssssnesssnesssnesssnessnnnees
WisdomTree Europe Quality Dividend GroWth FUNG ........ieuiieieiieir et e cteeeeneeeneeceneseenesennssensseensssenssennssensssenes
WisdomTree Europe Hedged SmallCap EQUILY FUNG ........iveniieenerieieeeeiieeeieeeeineeeeneeenneeesneeessneessnessnneesnnessssessssesssnnessnns
WisdomTree U.S. MIdCaP FUNG .....iuieiiieiiieienettueettueeeeueeetneeeeneeeensseensseesssessssenssssnsssessssensssensssensssensssensssensssnnsssnns
WisdomTree Enhanced CommOdity Strategy FUNG ......c..veeeiireireeneiriieeeneeeteeeeneeeeneerneeesneessneesseessneesssesnesssnsesnessnnesnnes
WisdomTree Enhanced Commodity Strategy POrFOIO | ... cuueeeneeeieiiiieeiieieieeeteeeteeeeneeeteeenneereneesneesnneesseesnnessnesennesnns
WisdomTree Europe Hedged EQUILY FUNG ...cu..ieneieneiiiee e ctueettieeeeneeeeneeseneesensseensssessssennsssessssensssensssenssssnssssnnsssans
WisdomTree Interest Rate Hedged High Yield BON FUNG .......eueivineiiiiiiiieeeeeeeieeeteeeteeeetneernneessneessnesssneessnesssnessnnnees
WisdomTree International Hedged Quality Dividend GrowWth FUNG .....c...eiueiieiieieirieieieiieceeeeeeeeneeeneeennseennesenssennesenns
WisdomTree International Quality Dividend GroWth FUNG .......c.uuvvuerniiiiiriieiiiiieriieieeneerneerernerneeseesneseesseesseseessnesns
WisdomTree India ex-State-Owned ENtErpriSeS FUNG .......ceueiieniiieiiiieitieeeeee e ceneeeeneeeenseenesennssensssensssensssensssensasens
WisdomTree Mortgage PIUS BONGA FUNG .......ceveeieeniieenieieiieeeieeeteeeeneeeeneesnneernnesennesesnesessnsessnesssnessnsessssessnsnsessnesnnns
WisdomTree 90/60 U.S. BAlANCEA FUNG .....cvuuiiiiieiiiieiieetteetueteueteueeteneeeensennseensssessssensssessssensssnssssnssssnssssnsssensesanes
WisdomTree GroWEh LEAAEIS FUND .......u.iiiiieiiiiiee et cetiee s eeree e ettt e s eetaeeeetaanesesssnnesessnnssesssnnsssssnnsssssnnnessssnnseees
WisdomTree CBOE S&P 500 PULWIItE STrategy FUNG .....cuuiieuiieneiieeieeieieneeeeneteeeeeeneeeeneecensseanssensssensssensssassssnnssensssenes
WisdomTree U.S. Quality Shareholder YIEId FUNG .......ovuveniiiiiiiiiieiieiiieiiiereeieetertereeereesersseseessessessssseesserssesnnes
WisdomTree INternational ESG FUNG ......cvu i iiiiiiiiie ettt eeteeectneeeneeetneestaneseansseensseensssensssensssensssensssesnsssensesennnns
WisdomTree Emerging MarketS ESG FUNG .......u..veeneiriieeieeeieeeieeetneeeteeeneeesneessneesseesssesssnssssessssesssnsennessnnesssnssnsessnns
WiSAOMTIEE U.S. ESG FUNG . .eeeiiiiiiiieiiiiieeeetiee e eettee e eett e e eetueesestaeeeeeasannssessssnseesssnnssssssnnsessssnnsessssnnsessnnnnsessnnnnans
WisdomTree U.S. Short-Term High Yield Corporate BON FUNG ........iiueiiieiiineiieeiieeeiteeetneeeneereneeeneesennessnnesennessnnns
WisdomTree U.S. Short-Term Corporate BONA FUNG ..........iveeiieeniieieerieerieeeneeereeeerneenneeesneessneessneesnnessnsessnnessnnssnnns
WisdomTree Yield Enhanced U.S. Short-Term Aggregate BONd FUNG ......cuuieuiiuiiiiiieeiieeiteeeceeeeneseneeenneeenesenseennssnnnns
WisdomTree Bloomberg U.S. DOllar BUIlISN FUNG .........ivenieeinieiiieirieeeeeeeeeeeeeteeetnneerenesesnesesnneessnessnnesssnsssssesnnesnnnnns
WisdomTree Floating Rate TreasUIy FUNG .......cieuiiiueeiiueeieueeeeueetneeteneeeeneeeeneseensseensssessssensssenssssnssssnssssnssssnnsssnnsssnns
WisdomTree U.S. MUIITACTOr FUNG ......couuuiiiiiiie ittt cetieeeeetee e eett e e eetaeeesestaneeeassessesssesseessnnsessssnnsssnsnnsessnnnnans
WisdomTree Cloud COMPULING FUNG ....cuuiiuiiiiiiiieiiieiteeeeeeeeeeneeteneeeeneeeneseanssensssensssessssessssensssnssssnsssenssssnssssnsssenes
WisdomTree U.S. High Yield Corporate BONA FUNG ...........ceveneiiineiiineirieeeieeeeteeerneeerneeesneeesnesesnesesnesssnesssnesssnessnnessnnes
WisdomTree U.S. COrporate BONG FUNG .....cuueieniiiieiiieitieettueeteneeeeneeeeneeeneseeneseensseensssansssssssensssensssensssnssssnssssnsssenns
WisdomTree Managed FULUIES Strategy FUNG ........vveeeerieeeiieeeneeetneeetneerneeesneessneessneessesessesssnessssesssnssssessnsesssnesssnesnne
WisdomTree Emerging Markets ex-State-Owned ENterprises FUNG ........eeueeeenieeieenneeeneeeeneeeneernneesseesneennessseennessnesenns

15
15
16
16
16
17
17
17
18
18
18
19
19
19
20
20
20
21
21
21
22
22
22
23
23
23
24
24
24
25
25
25



Premium Discount Report

WISDOMTREE Oct 1, 2020 To Dec 31, 2020



Market Price Above or Equal to Market Price Below Net Asset
*Basis Point Number of Net Asset Value Percentage of of Number of
Ticker Differential Days Above Days Total Days Days Below












WisdomTree U.S. Quality
Dividend Growth Fund
October 1, 2020 7o
December 31, 2020

DGRW Total

WisdomTree Emerging
Markets SmallCap
Dividend Fund

October 1, 2020 7o
December 31, 2020

DGS Total

WisdomTree U.S. High
Dividend Fund
October 1, 2020 7o
December 31, 2020

Ticker

DGRW

Ticker

DGS

Ticker

DHS

*Basis Point
Differential

0-24.9
25-49.9
50-74.9
75-99.9

100-124.9
125-174.9
175-199.9
200-249.9

>250

*Basis Point
Differential

0-24.9
25-49.9
50-74.9
75-99.9

100-124.9
125-174.9
175-199.9
200-249.9

>250

*Basis Point
Differential

0-24.9
25-49.9
50-74.9
75-99.9

100-124.9
125-174.9
175-199.9
200-249.9

>250

Number of
Days Above

44

0

0

45

Number of
Days Above

6
16

14

0

46

Number of
Days Above

34

0

Market Price Above or Equal to
Net Asset Value Percentage of of
Days Total Days

68.75%
0.00%
0.00%
1.56%
0.00%
0.00%
0.00%
0.00%
0.00%

70.31%

Market Price Above or Equal to
Net Asset Value Percentage of of
Days Total Days

9.38%
24.97%
21.88%

9.38%

3.13%

3.13%

0.00%

0.00%

0.00%
71.87%

Market Price Above or Equal to
Net Asset Value Percentage of of
Days Total Days

53.12%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%

0.00%

Number of
Days Below

19

0

19

Number of
Days Below

10

6

18

Number of
Days Below

30

0

Market Price Below Net Asset
Value Percentage of Days
Total Days

29.69%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%

29.69%

Market Price Below Net Asset
Value Percentage of Days
Total Days

15.63%
9.38%
0.00%
1.56%
0.00%
1.56%
0.00%
0.00%
0.00%

28.13%

Market Price Below Net Asset
Value Percentage of Days
Total Days

46.88%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%

0.00%






WisdomTree Global ex-U.S.

Quality Dividend Growth
Fund

October 1, 2020 7o
December 31, 2020

DNL Total

WisdomTree International
LargeCap Dividend Fund
October 1, 2020 7o
December 31, 2020

DOL Total

WisdomTree U.S. MidCap
Dividend Fund

October 1, 2020 7o
December 31, 2020

DON Total

Ticker

DNL

Ticker

DOL

Ticker

DON

*Basis Point
Differential

0-24.9
25-49.9
50-74.9
75-99.9

100-124.9
125-174.9
175-199.9
200-249.9

>250

*Basis Point
Differential

0-24.9
25-49.9
50-74.9
75-99.9

100-124.9
125-174.9
175-199.9
200-249.9

>250

*Basis Point
Differential

0-24.9
25-49.9
50-74.9
75-99.9

100-124.9
125-174.9
175-199.9
200-249.9

>250

Number of
Days Above

13

23

16

0

54

Number of
Days Above

23

8

0

34

Number of
Days Above

20

0

20

Market Price Above or Equal to
Net Asset Value Percentage of of
Days Total Days

20.31%
35.94%
25.00%
3.13%
0.00%
0.00%
0.00%
0.00%
0.00%
84.38%

Market Price Above or Equal to
Net Asset Value Percentage of of
Days Total Days

35.93%
12.50%
4.69%
0.00%
0.00%
0.00%
0.00%
0.00%

0.00%

Market Price Above or Equal to
Net Asset Value Percentage of of
Days Total Days

31.25%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%

31.25%

Number of
Days Below

5

4

10

Number of
Days Below

13

7

30

Number of
Days Below

44

0

Market Price Below Net Asset
Value Percentage of Days
Total Days

7.81%
6.25%
1.56%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
15.62%

Market Price Below Net Asset
Value Percentage of Days
Total Days

20.31%
10.94%
6.25%
3.13%
6.25%
0.00%
0.00%
0.00%
0.00%
46.88%

Market Price Below Net Asset
Value Percentage of Days
Total Days

68.75%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%

0.00%



Market Price Above or Equal to Market Price Below Net Asset

*Basis Point Number of Net Asset Value Percentage of of Number of Value Percentage of Days
Ticker Differential Days Above Days Total Days Days Below Total Days
WisdomTree International DOO 0-24.9 21 32.80% 9 14.06%
Dividend ex-Financials 25-49.9 14 21.88% 6 9.38%
Fund
October 1, 2020 7o 50-74.9 6 9.38% 3 4.69%
December 31, 2020
75-99.9 1 1.56% 4 6.25%
100-124.9 0 0.00% 0 0.00%
125-174.9 0 0.00% 0 0.00%
175-199.9 0 0.00% 0 0.00%
200-249.9 0 0.00% 0 0.00%
>250 0 0.00% 0 0.00%
DOO Total 42 65.62% 22 34.38%
Market Price Above or Equal to Market Price Below Net Asset
*Basis Point Number of Net Asset Value Percentage of of Number of Value Percentage of Days
Ticker Differential Days Above Days Total Days Days Below Total Days
WisdomTree Global ex-U.S. DRW 0-24.9 7 10.94% 21 32.81%
Real Estate Fund 25-49.9 6 9.38% 13 20.31%
October 1, 2020 7o
December 31, 2020 50-74.9 2 3.13% 7 10.94%
75-99.9 1 1.56% 5 7.81%
100-124.9 0 0.00% 1 1.56%
125-174.9 0 0.00% 1 1.56%
175-199.9 0 0.00% 0 0.00%
200-249.9 0 0.00% 0 0.00%
>250 0 0.00% 0 0.00%
DRW Total 16 25.01% 48 74.99%
Market Price Above or Equal to Market Price Below Net Asset
*Basis Point Number of Net Asset Value Percentage of of Number of Value Percentage of Days
Ticker Differential Days Above Days Total Days Days Below Total Days
WisdomTree U.S. Total DTD 0-24.9 27 42.19% 37 57.81%
Dividend Fund 25-49.9 0 0.00% 0 0.00%
October 1, 2020 7o
December 31, 2020 50-74.9 0 0.00% 0 0.00%
75-99.9 0 0.00% 0 0.00%
100-124.9 0 0.00% 0 0.00%
125-174.9 0 0.00% 0 0.00%
175-199.9 0 0.00% 0 0.00%
200-249.9 0 0.00% 0 0.00%
>250 0 0.00% 0 0.00%

DTD Total 27 42.19% 37 57.81%



Market Price Above or Equal to
*Basis Point Number of Net Asset Value Percentage of of
Ticker Differential Days Above Days Total Days



A

WisdomTree International

Ticker

*Basis Point
Differential

Number of
Days Above

Market Price Above or Equal to
Net Asset Value Percentage of of
Days Total Days

Number of
Days Below

Market Price Below Net Asset
Value Percentage of Days
Total Days



WisdomTree Japan Hedged

SmallCap Equity Fund
October 1, 2020 7o
December 31, 2020

DXIJS Total

WisdomTree U.S. SmallCap
Fund

October 1, 2020 7o
December 31, 2020

21
EES Total

Ticker

DXJS

Ticker

EES

*Basis Point
Differential

0-24.9
25-49.9
50-74.9
75-99.9

100-124.9
125-174.9
175-199.9
200-249.9

>250

*Basis Point
Differential

0-24.9
25-49.9
50-74.9
75-99.9

100-124.9
125-174.9
175-199.9
200-249.9

>250

Number of
Days Above

12

4

1

32

Number of
Days Above

21

0

21

Market Price Above or Equal to
Net Asset Value Percentage of of
Days Total Days

20.30%
6.25%
7.81%
6.25%
3.13%
1.56%
1.56%
3.13%
1.56%

51.55%

Market Price Above or Equal to
Net Asset Value Percentage of of
Days Total Days

32.81%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%

0.00%

Number of
Days Below

12

6

Number of
Days Below

43

0

Market Price Below Net Asset
Value Percentage of Days
Total Days

18.75%
9.38%
9.38%
6.25%
3.13%
0.00%
1.56%
0.00%

0.00%

Market Price Below Net Asset
Value Percentage of Days
Total Days

67.19%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%

0.00%



Market Price Above or Equal to
*Basis Point Number of Net Asset Valurice Above or Equa2 rggcentage2 0. 0.2 0.2 rg276.05 -74.950781 Td360.8 Tf[(Days .
Ticker Differential Days Above









Market Price Above or Equal to
*Basis Point Number of
Ticker Differential Days Above












Market Price Above or Equal to Market Price Below Net Asset

*Basis Point Number of Net Asset Value Percentage of of Number of Value Percentage of Days
Ticker Differential Days Above Days Total Days Days Below Total Days

WisdomTree U.S. ESG Fund RESP 0-24.9 45 70.31% 12 18.75%
ggzzl;i:;’ ;fyzgogg 25-49.9 6 9.38% 0 0.00%
50-74.9 1 1.56% 0 0.00%
75-99.9 0 0.00% 0 0.00%
100-124.9 0 0.00% 0 0.00%
125-174.9 0 0.00% 0 0.00%
175-199.9 0 0.00% 0 0.00%
200-249.9 0 0.00% 0 0.00%
>250 0 0.00% 0 0.00%

RESP Total 52 81.25% 12 18.75%






*Basis Point Number of
Ticker Differential



Market Price Above or Equal to Market Price Below Net Asset

*Basis Point Number of Net Asset Value Percentage of of Number of Value Percentage of Days
Ticker Differential Days Above Days Total Days Days Below Total Days

WisdomTree U.S. WFIG 0-24.9 32 50.00% 18 28.13%

Corporate Bond Fund 25.49.9 9 14.06% 4 6.250
October 1, 2020 7o

December 31, 2020 50-74.9 1 1.56% 0 0.00%

75-99.9 0 0.00% 0 0.00%

100-124.9 0 0.00% 0 0.00%

125-174.9 0 0.00% 0 0.00%

175-199.9 0 0.00% 0 0.00%

200-249.9 0 0.00% 0 0.00%

>250 0 0.00% 0 0.00%

WFIG Total 42 65.62% 22 34.38%

Market Price Above or Equal to Market Price Below Net Asset

*Basis Point Number of Net Asset Value Percentage of of Number of Value Percentage of Days
Ticker Differential Days Above Days Total Days Days Below Total Days

WisdomTree Managed WTMF 0-24.9 23 35.94% 39 60.93%

Futures Strategy Fund 25.49.9 0 0.00% 2 313%
October 1, 2020 7o

December 31, 2020 50-74.9 0 0.00% 0 0.00%

75-99.9 0 0.00% 0 0.00%

100-124.9 0 0.00% 0 0.00%

125-174.9 0 0.00% 0 0.00%

175-199.9 0 0.00% 0 0.00%

200-249.9 0 0.00% 0 0.00%

>250 0 0.00% 0 0.00%



WisdomTree Funds are distributed by Foreside Fund Services, LLC, in the U.S. only. WTGM-2457
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