
Chainlink DeFi Yield Index

The Chainlink DeFi Yield Index (CDY Index) tracks the performance and 
dynamics of digital asset lending rates across the most popular and active 
DeFi platforms supported by the Chainlink standard. The open methodology 
ensures our Indexes are representative of active and liquid markets covering at 
least 80 percent of onchain lending markets.

CDY Index is designed for:

The CDY Index furthers transparency of the rapidly growing DeFi yield market. 
It enables institutions across DeFi and capital markets to access and analyze 
the DeFi yield market, offering comparative insights between digital assets and 
traditional fixed-income markets. Use cases include�

� Indexes to support investment products linked to the DeFi yield marke�
� Facilitating settlement and calculation of financial agreements and produc�
� Enabling robust analysis and benchmarking
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Distribution

CDY Index Facts

CDY Index Coverag�

� USDT 
Tether US�

� USDC 
USD Coi�

� WBTC 
Wrapped BT�

� WETH 
Wrapped ETH

The family of CDY Indexes are distributed via API or SFTP directly from 
Chainlink Labs, the Index Administrator, with fee-based licensing needed for 
any commercial usage.

Launch date



Publication time



Type



Rebalancing



Market SHARE



Methodology



Reach our team

1st October 2024				



Daily at 4:30pm ET. Every day, 365	days of the year



DeFi lending yield markets



Semi annually in April and October



Representing at least 80% of onchain lending markets



Link to methodology paper



Contact us here
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About Chainlink

Chainlink is the standard for

onchain finance, verifiable

data, and cross-chain

Interoperability.



Chainlink is unifying liquidity

across global markets and

has enabled over $18 trillion

in transaction value across

the blockchain economy.



Major financial market

infrastructures and

institutions, such as Swift,

Fidelity International, and

ANZ Bank, as well as top

DeFi protocols including

Aave, GMX, and Lido, use

Chainlink to power next-

generation applications for

banking, asset management,

and other major sectors.



Learn more by visiting 
chain.link.

https://pages.chain.link/hubfs/e/Chainlink%20DeFi%20Yield%20Index%20-%20Methodology%20Guide_November%202024.pdf
https://chain.link/contact?v=Chainlink%20DeFi%20Yield%20Indexr#ref_id=blog
https://chain.link/


Historical Performance
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CDY Index USDT - Historical APY

CDY Index Wrapped BTC - Historical APY

CDY Index USDC - Historical APY

CDY Index Wrapped Ether - Historical APY

Chainlink DeFi Yield Index
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1 MONTH RETURN

1 MONTH AnnualiZeD

3 MONTHs RETURN

3 MONTH ANNUALIZED

6 MONTHs RETURN

6 MONTH ANNUALIZED

1 year RETURN

1 year ANNUALIZED

0.59%

7.32%

1.64%

6.72%

2.67%

5.40%

6.58%

6.58%

0.70%

8.77%

1.92%

7.91%

2.95%

5.99%

6.96%

6.96%

0.00%

0.02%

0.01%

0.03%

0.02%

0.04%

0.05%

0.05%

0.16%

1.97%

0.49%

1.97%

0.90%

1.81%

1.44%

1.44%

0.38%

4.94%

1.13%

4.68%

2.48%

5.03%

5.14%

5.16%

CDY Index USDT

CDY Index USDT

CDY Index USDC

CDY Index USDC

CDY Index 
Wrapped BTC

CDY Index 
Wrapped BTC

CDY Index 
Wrapped ETH

CDY Index 
Wrapped ETH

US Treasury 3 Month 
ETF (TBIL)

US Treasury 3 Month 
ETF (TBIL)

3 of 4

FACT SHEET

Trailing returns as of 31st December 2024

Annualized returns as of 31st December 2024

Note: These returns represent the compounded returns using the daily CDY index values. They do not represent hypothetical returns 
resulting from block-level performance or the returns to users who were to replicate the CDY index onchain.


Constituent Protocol�

� Aave v�
� Aave v�
� Compound v�
� Compound v�
� Spark

The Chainlink DeFi Yield Index



Disclaimer
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The information contained herein (the “Information”) is provided for information purposes only. The 
Information may not be reproduced or disseminated in whole or in part without prior written permission 
from Chainlink. The Information may not be used to verify or correct other data, to create indexes, risk 
models, or analytics, or in connection with issuing, offering, sponsoring, managing or marketing any 
securities, portfolios, financial products or other investment vehicles.  Use and distribution of the 
Information or Chainlink DeFi Yield Indices data requires a license from Chainlink. 


Past performance is no guarantee of future results. Charts and graphs are provided for illustrative 
purposes only. Index and/or rate returns shown may not represent the results of the actual trading of 
investable assets. Certain returns shown may reflect simulated performance. All performance 
presented prior to the index or rate inception date is simulated performance performance. Simulated 
performance is not actual performance, but is hypothetical. The simulated calculations are based on 
the same methodology that was in effect when the index or rate was officially launched. 


None of the Information or the Chainlink DeFi Yield Indices or other product or service constitutes an 
offer to buy or sell, or a promotion or recommendation of, any security, financial instrument or product 
or trading strategy. None of the Information or any Chainlink DeFi Yield Index is intended to constitute 
investment advice or a recommendation to make (or refrain from making) any kind of investment 
decision and may not be relied on as such. All information and data contained in this publication is 
obtained by Chainlink, from sources believed by it to be accurate and reliable. The Information is 
provided on an "AS IS" and “AS AVAILABLE” basis without warranty of any kind and the user of the 
Information assumes the entire risk of any use it may make or permit to be made of the Information. 
Inclusion of an asset in an index or rate is not a recommendation to buy, sell or hold that asset nor 
confirmation that any particular investor may lawfully buy, sell or hold the asset or an index or rate 
containing the asset. This document may contain forward-looking assessments. These are based upon 
a number of assumptions concerning future conditions that ultimately may prove to be inaccurate. Such 
forward-looking assessments are subject to risks and uncertainties and may be affected by various 
factors that may cause actual results to differ materially. No member of Chainlink Labs or the Chainlink 
Foundation assumes any duty to, and do not undertake to, update forward-looking assessments.



NONE OF CHAINLINK LABS, THE CHAINLINK FOUNDATION, THEIR AFFILIATES, NOR ANY THIRD 
PARTY INVOLVED IN THE MAKING OR COMPILING OF THE INFORMATION OR ANY CHAINLINK DEFI 
YIELD INDEX (EACH, A “CHAINLINK PARTY") MAKES ANY WARRANTIES OR REPRESENTATIONS AND, 
TO THE MAXIMUM EXTENT PERMITTED BY LAW, EACH CHAINLINK PARTY HEREBY EXPRESSLY 
DISCLAIMS ALL IMPLIED WARRANTIES, INCLUDING WARRANTIES OF MERCHANTABILITY AND 
FITNESS FOR A PARTICULAR PURPOSE INCLUDING, BUT NOT LIMITED TO, INDICES, RATES, DATA 
AND ANALYTICS, OR THE FITNESS OR SUITABILITY OF THE INFORMATION OR ANY CHAINLINK DEFI 
YIELD INDEX FOR ANY PARTICULAR PURPOSE. WITHOUT LIMITING ANY OF THE FOREGOING AND TO 
THE MAXIMUM EXTENT PERMITTED BY LAW, IN NO EVENT SHALL ANY OF THE CHAINLINK PARTIES 
HAVE ANY LIABILITY REGARDING ANY OF THE INFORMATION FOR ANY DIRECT, INDIRECT, SPECIAL, 
PUNITIVE, CONSEQUENTIAL (INCLUDING LOST PROFITS) OR ANY OTHER DAMAGES EVEN IF 
NOTIFIED OF THE POSSIBILITY OF SUCH DAMAGES. The foregoing shall not exclude or limit any 
liability that may not by applicable law be excluded or limited.



