
CF ETH Staking Reward Rate
Index Description

The CF ETH Staking Reward Rate (ESRR) seeks to represent the reward rate that participants receive when engaging in non-custodial staking on the 
Ethereum blockchain with institutional grade Staking Service Providers. The benchmark methodology has been designed to promote replicability for 
financial product providers. Staking indices are regulated products and compliant with the UK Benchmarks Regulation (“UK BMR”). CF Benchmarks 
Ltd is authorised and regulated by the UK Financial Conduct Authority (“UK FCA”) as a registered benchmark administrator.

Each day, the CF Constituent  Staking Providers contribute the average staking reward rate, net of the provider fee, across all the validators they manage. 
Each provider's average reward rate is calculated from midnight-to-midnight UTC including the consensus as well as the execution rewards, subject to 
codified safeguards to promote benchmark integrity, the average of these contributions is then used  to determine the CF ETH Staking Reward Rate, 
which is subsequently published the following day. 

ETH Staking Reward Rate Backtest

Disclaimer: The information contained within is for educational and informational purposes ONLY. It is not intended nor should it be considered an invitation or inducement to buy or sell any of the underlying instruments cited 
including but not limited to cryptoassets, financial instruments or any instruments that reference any index provided by CF Benchmarks Ltd. This communication is not intended to persuade or incite you to buy or sell security or 
securities noted within. Any commentary provided is the opinion of the author and should not be considered a personalised recommendation. Please contact your financial adviser or professional before making an investment decision.

1Payward, Inc. is the owner and operator of Staked, a provider of  block production and validation nodes for decentralized PoS protocols on behalf of institutional investors. Staked.us is a source of input data for certain CF 
Benchmarks indices.
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Index Facts

Asset

Calculation Frequency

Publication Time

Inception Date

First Value

Observed Period

Staking Service Providers 

Ethereum (ETH)

Daily

4:00pm LDN

20 November  2023

27 November  2023

Midnight to midnight UTC

4

Related Products

● CF ETH Staked Return Index

● CF ETH Staked Return Index Blends

in association with

Blockdaemon

Kiln

Figment

Staked1

Use Cases

● Investment Product Performance Benchmarking

● Fund Replication

● Derivative Contract Settlement

● Analysis & Reporting

*The backtest only includes Blockdaemon starting on Sept. 16th 2023 included.
**The 'network_net' is the network reward rate net of fee, using a fixed 10% fee.


