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A leading commodity futures

benchmarké

Now a leading commodity equity

benchmarké

The Thomson Reuters/Jefferies CRB In-The-Ground Global Commodity Equity Indices

TR/J CRB Global Commodity Equity Index structure mirrors that of the leading commodity futures 
benchmark
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TR/J CRB Global Commodity Equity Index Defines Commodity Producers

Comprehensive coverage of the commodity producers sector

Agricultural

Producers 

ÅSeeds, chemicals and 
fertilizer production

ÅFarm machinery

ÅCommodity 
agricultural products

ÅLivestock & 
Aquaculture

ÅTrading companies & 
distributors

Energy Producers

ÅIntegrated Oil & Gas

ÅExploration and 
Production

ÅOilfield Equipment 
and Services

ÅRefining and 
Distribution

ÅCoal

Base/Industrial 
Metals Producers

ÅSteel

ÅAluminum

ÅCopper

ÅIron Ore

ÅNickel

Precious Metals 
Miners

ÅGold

ÅSilver

ÅPlatinum

ÅPalladium
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Commodities as Potential Hedge Against Weak Dollar

Commodities have historically been considered a hedge against weakness in the US Dollar

Source: S-Network, as of  06/30/2010

*The US Dollar Index indicates the general international value of the US Dollar. The index is calculated by averaging the exchange rates between the USD and six major world 

currencies. The IntercontinentalExchange computes the index using rates supplied by some 500 banks.

**All data for this index prior to its launch are simulated. See disclaimer on slides 15 & 16 for additional information about these hypothetical results.
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US Dollar Index* vs. Commodity Benchmarks (12/31/99 - 06/30/10)

TR/J CRB Global Commodity Equity Index** TR/J CRB Total Return index US Dollar Index*
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Commodity Producers/Commodity Futures

Commodity producers have shown price performance that is consistent with the price 

performance of the commodities themselves

Source: S-Network, as of 06/30/2010

*All data for this index prior to its launch are simulated. See disclaimer on slides 15 & 16 for additional information about these hypothetical results.
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Roll Yield for Futures-Based Commodity Index

Commodity indices based on futures suffer performance drag when the roll yield is negative

Source: S-Network, as of 06/30/2010
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Roll Yield Associated with Dow Jones-UBS Commodity Index (12/30/1999 - 06/30/2010)
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Comparable Sector Weights

The only commodity indices that embrace both equities and futures with 

comparable sector weights

Petroleum
33%

Natural Gas
6%

Grains
13%

Livestock
7%

Softs
21%

Thomson Reuters/Jefferies CRB Index

Agriculture 

41%

Precious 

Metals 

7%

Base/Industrial 

Metals 

13%

Energy 

39%

Sector weights as of 06/30/2010

Energy
36%

Base/Industri
al Metals

12%

Precious 
Metals

13%

Agriculture
39%

Thomson Reuters/Jefferies CRB In-The-Ground 
Global Commodity Equity Index
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Thomson Reuters/Jefferies CRB In-The-Ground Global Commodity Equity Index Description 

ÅA True Global Benchmark

Å149 Constituents

- 49 Energy Stocks

- 35 Agriculture Stocks

- 35 Base Industrial Metals Stocks

- 30 Precious Metals Stocks

ÅMinimum Market Cap = USD 750 Million, USD 1 Billion for Energy Stocks

ÅSector Weights Comparable to TR/J CRB

ÅScreened For Investability and Liquidity

ÅCapitalization (Float Adjusted) Weighted by Sector

Solid design specifications assure broad market coverage and transactional efficiency


