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Key Features 
 

• Derived from the Bloomberg Commodity Index 3 Month Forward (BCOMF3), excluding the 

commodities that make up the agriculture and livestock components. 

• Only one component is permitted to reach a maximum weight of 30%, with any excess weight 

distributed on a relative basis among the remaining commodities. Following this redistribution, the 

weight of each remaining component is restricted to 15%, and any excess weight is distributed on a 

relative basis among the remaining commodities not subject to the 30% rule, along with any other 

component that is not subject to the 15% rule. 

• For the purpose of capping, the nine components of the index are Petroleum (WTI Crude Oil, Brent 

Crude Oil, RBOB Gasoline and Heating Oil), Low Sulphur Gas Oil, Natural Gas, Gold, Silver, 

Aluminum, Copper, Nickel and Zinc.  

• The Bloomberg Commodity ex-Agriculture and Livestock 15/30 Capped 3 Month Forward Index was 

first introduced on April 28, 2017. 
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Total Return  Annualized Total Return  

Index Name Ticker 1M 3M YTD 2018 1Y 3Y 5Y 10Y 
Since Inception 

12/31/97 

BCOM ex-Agriculture and 
Livestock F3 15/30 Capped TR 

BU3XALCT 2.16% 0.66% 9.19% -10.18% 1.61% 4.71% -3.54% -3.07% 6.48% 

 
 

Individual Commodity Weights 

 

Commodity Weights 

Aluminum (LA) 6.82% 

Brent Crude Oil (CO) 10.83% 

COMEX Copper (HG) 12.11% 

Gold (GC) 14.76% 

Low Sulphur Gas Oil (QS) 4.44% 

Natural Gas (NG) 12.28% 

Nickel (LN) 6.66% 

RBOB Gasoline (XB) 3.89% 

ULS Diesel (HO) 3.27% 

Silver (SI) 7.41% 

WTI Crude Oil (CL) 12.32% 

Zinc (LX) 5.21% 

 
 
 

Quick Facts 

 

 

 

 

 

 
 
 
 
 
 
 
 
 
 

Weighting 
Commodity weightings are based on production and liquidity, subject to weighting restrictions 
applied monthly. 

Roll Schedule 
To avoid the physical delivery of commodities from the underlying futures, the indexes’ roll from 
current to subsequent contracts during the roll period defined in the methodology, which falls on 
the 6th-10th business day of each month. 

Review Frequency Rebalanced monthly on 4th business day, using 15/30 capping thresholds. 

Base Value/Base Date 100, as of 31st December, 1997 

Calculation Frequency End-of-day 

Date of Introduction 28th April, 2017 

Source The Bloomberg Professional®  service 



 

Take the next step. 
For additional information,  

press the <HELP> key twice 

on the Bloomberg Terminal®. 

 

bloomberg.com/professional 

 

New York 

+1-212-318-2000 

London 

+44-20-7330-7500 

Singapore 

+65-6212-1000 
 
Hong Kong 

+852-2977-6000 

Tokyo 

+81-3-3201-8900 

Sydney 

+61-2-9777-8600 
 
commodities@bloombergindices.com 

Disclaimer 

BLOOMBERG and BLOOMBERG INDICES (the “Indices”) are trademarks or service marks of Bloomberg 
Finance L.P. or its affiliates, including but not limited to Bloomberg Index Services Limited, the 
administrator of Indices (collectively, “Bloomberg”). Bloomberg or Bloomberg's licensors own all 
proprietary rights in the Indices. Bloomberg does not guarantee the timeliness, accuracy or 
completeness of any data or information relating to the Indices. Bloomberg makes no warranty, express 
or implied, as to the Indices 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. It is not possible to invest directly in an Index. Back-tested performance is not actual 
performance. Past performance is not an indication of future results. To the maximum extent allowed by 
law, Bloomberg, its licensors, and its and their respective employees, contractors, agents, suppliers and 
vendors shall have no liability or responsibility whatsoever for any injury or damages - whether direct, 
indirect, consequential, incidental, punitive or otherwise - arising in connection with the Indices or any 
data or values relating thereto - whether arising from their negligence or otherwise. This document 
constitutes the provision of factual information, rather than financial product advice.  Nothing in the 
Indices shall constitute or be construed as an offering of financial instruments or as investment advice or 
investment recommendations (i.e., recommendations as to whether or not to “buy”, “sell”, “hold”, or to 
enter or not to enter into any other transaction involving any specific interest or interests) by Bloomberg 
or a recommendation as to an investment or other strategy by Bloomberg. Data and other information 
available via the Indices should not be considered as information sufficient upon which to base an 
investment decision. All information provided by the Indices is impersonal and not tailored to the needs 
of any person, entity or group of persons. Bloomberg does not express an opinion on the future or 
expected value of any security or other interest and do not explicitly or implicitly recommend or suggest 
an investment strategy of any kind. Customers should consider obtaining independent advice before 
making any financial decisions.  © 2019 Bloomberg. All rights reserved. This document and its contents 
may not be forwarded or redistributed without the prior consent of Bloomberg. 

 


