Dow Jones Indexes Commodity Index Pre-Roll Analysis
Dow Jones Indexes Analytics & Research

Summary
Roll Yield Analysis Post-Roll Contract
Current Roll 30-Day 30-Day Average Open
Index Weight Contract Roll Yield Trading Volume Interest
Crude Oil 16.93% -0.12% 49,212 109,674
Unleaded Gas 3.77% YES -0.64% 17,445 30,415
Heating Oil 4.35% YES -0.20% 19,231 31,882
Natural Gas 9.58% YES -0.43% 29,692 128,997
Energy Subtotal 34.63%
Corn 7.19% N/A 104,814 569,688
Soybeans 6.63% YES -0.46% 62,084 106,973
Wheat 3.70% N/A 33,096 184,260
Coffee 2.46% N/A 8,728 58,996
Cotton 1.33% N/A 9,789 90,887
Sugar 2.68% N/A 34,237 214,146
Soybean Oil 2.62% YES -0.41% 13,410 89,928
Agriculture Subtotal 26.60%
Aluminum 4.58% YES -0.09% 14,666 83,065
Copper 6.34% N/A 4,857 70,478
Nickel 1.58% YES -0.05% 1,545 6,243
Zinc 2.44% YES -0.29% 3,276 16,375
Industrial Metals Subtotal 14.94%
Gold 13.66% N/A 65,361 262,255
Silver 3.81% N/A 13,174 56,136
Precious Metals Subtotal 17.48%
Lean Hogs 2.33% N/A 2,903 100,880
Live Cattle 4.01% N/A 4,291 135,290
Livestock Subtotal 6.35%
Roll Yield Analysis Post-Roll Contract
Current Roll 30-Day 30-Day Average Open
Commodity Index Weight Contract Roll Yield Trading Volume Interest
Brent Crude* N/A
Cocoa* N/A N/A 10,789 81,990
Feeder Cattle* N/A YES -0.76% 232 7,137
Gas Oil* N/A YES 0.42% 20,434 47,594
Lead* N/A YES -0.30% 1,154 5,320
Orange Juice* N/A YES 1.32% 710 7,021
Platinum* N/A YES -0.14% 1,741 6,146
Soybean Meal* N/A YES -0.53% 7,627 46,633
Tin* N/A YES -0.06% 258 1,183

*Maintained as a single subindex (e.g., not a direct subset of the Dow Jones-UBS Commaodity Index)

Data as of December 1, 2011.

Sources: Dow Jones Indexes; Bloomberg.

Highlights for the Dow Jones-UBS Commodity Index as of December 1, 2011

e This month’s roll period will take place from Wednesday, December 7 to Tuesday, December 13. The next monthly roll period will take place from Friday,
January 6 to Thursday, January 12.

e This month, all Energy and Industrial Metals (except Copper) futures are rolling within the Dow Jones-UBS Commodity Index. Soybeans and Soybean Oil
are the only Agriculture futures rolling this month as all other commodities are currently positioned in March 2011 futures contracts.

e The largest price increases in component futures contracts over the last 30 days come from Crude Oil (+8.9%), Coffee (+3.7%), and Zinc (+2.0%).

e The largest price decreases in component futures contracts over the last 30 days come from Nickel (-14.5%), Corn (-9.6%), Wheat (-7.7%), Cotton (-7.4%),
Natural Gas (-6.9%), Sugar (-6.9%), and Soybeans (-6.2%).
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Crude Qil Crude Qil Pre-Roll Contract for
- Forward Months

C—330-Day Average Trading Volume = Open Interest Price as of 30-D§\y Average
e Price as of 12/1/2011 A Price as of 11/1/2011 Contract Month 12/1/2011 Trading Volume Open Interest F1|F2 |F3 |F4|F5
Dec-2011
105.0 - 350,000 Jan-2012 100.20 302,164 293,358
Feb-2012 100.33 134,701 114,630
Mar-2012 100.45 49,212 109,674 NIRAIIRA
100.0 300,000 Apr-2012 100.49 33,657 45,815
May-2012 100.42 16,427 42,166 vV
Jun-2012 100.23 19,122 77,288
95.0 250,000 Jul-2012 99.97 26,791 34,420 v
2 Aug-2012 99.68 6,750 25,437
& § Sep-2012 99.39 5,129 30,661
90.0 200,000 £ Oct-2012 99.10 5,180 27,962
3 S Nov-2012 98.85 3,399 29,443
L o
a o
850 150,000 @ Pre-Roll Future:  Jan-2012 Roll Contract: YES
% Post-Roll Future: Mar-2012 30-Day Roll Yield: -0.12%
80.0 100,000 =
Current Weight:  16.93%
750 50.000 Contract Size: 1,000 barrels Price Quote: USD/barrel
Contract Value: $100,450
70.0 0
Dec-11Jan-12Feb-12Mar-12 Apr-12 May- Jun-12 Jul-12 Aug-12Sep-12 Oct-12 Nov-12
12
Unleaded Gas Unleaded Gas FUEF]) @il ey
- - Forward Months
==130-Day Average Trading Volume = Open Interest Price as of 30-Day Average
o Price as of 12/1/2011 A Price as of 11/1/2011 Contract Month 12/1/2011 Trading Volume Open Interest F1|F2 |F3 |F4|F5
Dec-2011
280.0 -+ 100,000 Jan-2012 255.79 38,880 87,249
Feb-2012 257.25 32,587
90,000 259.12 Vv
270.0 Apr-2012 273.79 24,184
80,000 May-2012) 27376 19,321 Vv
260.0 : Jun-2012 272.18 27,037
: 70,000 = Jul-2012 269.96 7,816 v
’ 2 Aug-2012 267.60 8,210
250.0 60.000 E Sep-2012 264.90 6,204
’ £ Oct-2012 252.34 586 4,733
b & Nov-2012 249.76 507 2,315
= 2400 50,000 2o
a [e]
o Pre-Roll Future:  Jan-2012 Roll Contract: YES
2300 40000 2
° Post-Roll Future: Mar-2012 30-Day Roll Yield: -0.64%
30,000 >
220.0 Current Weight:  3.77%
20,000 . :
Contract Size: 42,000 gal Price Quote: U.S. cents/gallon
210.0
10,000 Contract Value: $108,830
200.0 0
Dec-11Jan-12Feb-12Mar-12 Apr-12 May- Jun-12 Jul-12 Aug-12Sep-12 Oct-12 Nov-12
12
Heating Qil Heatin“ Qil Roll Contract for
Forward Months
C—230-Day Average Trading Volume = Open Interest Price as of 30-D§\y Average
e Price as of 12/1/2011 A Price as of 11/1/2011 Contract Month 12/1/2011 Trading Volume Open Interest F1|F2 |F3 |F4|F5
Dec-2011
310.0 - 100,000 Jan-2012 296.95 44,722 87,874
298.14
90,000 298.14 v
Apr-2012 296.75
300.0 80,000 May-2012 294.71 AR%
' Jun-2012 293.36
Jul-2012 293.29 v
290.0 70,000 2 Aug-2012 293.49
5 Sep-2012 294.19
60,000 £ 0ct-2012 295.22
3 280.0 50,000 S Nov-2012 296.20 238 1,594
= . ) <3
a o
40,000 E Pre-Roll Future:  Jan-2012 Roll Contract:  YES
270.0 % Post-Roll Future: Mar-2012 30-Day Roll Yield: -0.20%
30,000 >
Current Weight: 4.35%
20,000 . :
260.0 Contract Size: 42,000 gallons Price Quote: U.S. cents/gallon
10,000 Contract Value: $125,219
250.0 -
Dec-11Jan-12Feb-12Mar-12 Apr-12 May- Jun-12 Jul-12 Aug-12Sep-12 Oct-12 Nov-12
12

Sources: Dow Jones Indexes; Bloomberg.
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- Forward Months

—130-Day Average Trading Volume mm Open Interest Price as of 30-D§\y Average
e Price as of 12/1/2011 A Price as of 11/1/2011 Contract Month 12/1/2011 Trading Volume Open Interest F1|F2 |F3 |F4|F5
Dec-2011
44 - 300,000 Jan-2012 3.65] 113,771 272,946
Feb-2012 3.68] 73,043 97,058
Mar-2012 3.68 29,692 128,997 fIRAIIR4
Apr-2012 3.71 22,383 98,368
250,000 May-2012 3.75 19,072 43,463 Vv
Jun-2012 3.79] 9,103 22,586
- Jul-2012 3.84/ 3,716 19,426 v
200,000 9 Aug-2012 3.87] 2,232 16,570
§ Sep-2012 3.87] 1,809 15,099
£ Oct-2012 3.91 2,490 57,256
3 150,000 S Nov-2012 4.05] 6,626 25,113
L o
S e
E Pre-Roll Future:  Jan-2012 Roll Contract:  YES
100,000 é Post-Roll Future: Mar-2012 30-Day Roll Yield: -0.43%
Current Weight:  9.58%
50,000 Contract Size: 10,000 mmbtu Price Quote: USD/mmbtu
Contract Value: $36,800
0
Dec-11 Jan-12 Feb-12 Mar-12 Apr-12 May-12 Jun-12 Jul-12 Aug-12 Sep-12 Oct-12 Nov-12
Corn Corn Pre-Roll Contract for
I e Forward Months
==30-Day Average Trading Volume = Open Interest Contract Month Pl'r;f/ zagl‘if _?_0'2_5‘)’ A\}’elrage onen merest | |e1 | £2 | ea | ea | es
. . ontract Mon rading Volume pen Interes
—o— Price as of 12/1/2011 A~ Price as of 11/1/2011 Dec-2011 59475 172,236 20,047
700.0 -+ 600,000 Jan-2012
Feb-2012
680.0 601 104,814 569,68 NIRAIRA
Apr-2012
660.0 500,000 May-2012 609.25 22,783 147,921 v
' Jun-2012
640.0 i Jul-2012 614.25 21,666 144,290 v
’ + 400,000 & Aug-2012
620.0 E Sep-2012 574.75 1,950 35,710
. £ Oct-2012
@ g Nov-2012
£ 6000 + 300,000 &
a [e]
580.0 E Pre-Roll Future: Mar-2012 Roll Contract: NO
-+ 200,000 —Z Post-Roll Future: Mar-2012 30-Day Roll Yield: N/A
560.0 >
Current Weight:  7.19%
540.0 . :
-+ 100,000 Contract Size: 5,000 bushels Price Quote: U.S. cents/bushel
520.0 Contract Value: $30,075
500.0 0 Next Future: May-2012 Next Roll Date: Mar-2012
Dec-11Jan-12Feb-12Mar-12 Apr-12 May- Jun-12 Jul-12 Aug-12Sep-12 Oct-12 Nov-12
12
Soxbeans Soxbeans Roll Contract for
Forward Months
C—130-Day Average Trading Volume = Open Interest Price as of 30-D§\y Average
e Price as of 12/1/2011 Price as of 11/1/2011 Contract Month 12/1/2011 Trading Volume Open Interest F1|F2 |F3 |F4|F5
- Dec-2011
1,260.0 - 250,000 Jan-2012 1,128.00 67,428 207,448
Feb-2012
A Mar-2012 1,138.50 62,084 106,973 NIRAIIRA
1,240.0 Apr-2012
i ; 1 200000 May-2012 1,149.00 17,872 81,236 AR
12200 ' Jun-2012
o - Jul-2012 1,158.75 11,484 66,459 v
2 Aug-2012 1,158.50 5,921 801
1,200.0 1 § Sep-2012 1,152.25 94 678
150,000 £ Oct-2012
3 1180.0 S Nov-2012 1,149.00 1,664 49,905
L X o
[ o
1 [} Pre-Roll Future: Jan-2012 Roll Contract: YES
1160.0 100,000 E
g Post-Roll Future: Mar-2012 30-Day Roll Yield: -0.46%
1,140.0 Current Weight: 6.63%
- 50,000 . :
Contract Size: 5000 bu Price Quote: U.S. cents/bushel
1,120.0
Contract Value: $56,925
1,100.0 0
Dec-11Jan-12Feb-12Mar-12Apr-12 May- Jun-12 Jul-12 Aug-12Sep-120ct-12Nov-12
12

Sources: Dow Jones Indexes; Bloomberg.
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Wheat Wheat Pre-Roll Contract for
Forward Months

C—230-Day Average Trading Volume = Open Interest Contract Month F;r;f/;glif _?_0'3?5/ A\}/elrage o Int " F1le2 | F3lFales
. X ontract Mon rading Volume pen Interes
—o— Price as of 12/1/2011 4 Price as of 11/1/2011 Dec-2011 602.00 45193 2477
750.0 - 200,000 Jan-2012
Feb-2012
1 180,000 Mar-2012 614.25 33,096 184,260 |4
Apr-2012
700.0 1 160000 May-2012 632.00 6,965 58,718 AR
' Jun-2012
Jul-2012 645.50 6,816 65,064 v
140000 & Aug2012
§ Sep-2012 664.75 1,179 13,619
650.0 120,000 2 Oct-2012
2 1 100000 f,;,_ Nov-2012
S e
600.0 1 80,000 E Pre-Roll Future: Mar-2012 Roll Contract: NO
% Post-Roll Future: Mar-2012 30-Day Roll Yield: N/A
+ 60,000 >
Current Weight:  3.70%
550.0 -+ 40,000 . :
Contract Size: 5,000 bushel Price Quote: U.S. cents/bushel
20,000 Contract Value: $30,713
500.0 —I 0 Next Future: May-2012 Next Roll Date: Mar-2012
Dec-11Jan-12Feb-12Mar-12 Apr-12 May- Jun-12 Jul-12 Aug-12Sep-12 Oct-12 Nov-12
12
Coffee Coffee Pre-Roll Contract for
e —— Forward Months
==130-Day Average Trading Volume = Open Interest Contract Month Pl'r;f/ zagl‘if _?_0'2_5‘)’ A\}’elrage onen merest | |e1 | £2 | ea | ea | es
Ny . ontract Mon rading Volume pen Interes
—o— Price as of 12/1/2011 A~ Price as of 11/1/2011 Dec-2011 233.20 9,671 146
245.0 T 70,000 Jan-2012
Feb-2012
8,728 58,996 NIRAIIR4
2400 r 60,000 Apr-2012
May-2012 238.00 1,879 19,946 viv
235.0 Jun-2012
| 50,000 . Jul-2012 239.95 551 6,795 v
230.0 3 Aug-2012
E Sep-2012 241.10 244 5,855
I 40,000 £ Oct-2012
g 225.0 S Nov-2012
= Q
a o
220.0 =
r 30,000 E Pre-Roll Future: Mar-2012 Roll Contract: NO
215.0 —Z Post-Roll Future: Mar-2012 30-Day Roll Yield: N/A
[ 20,000 = Current Weight:  2.46%
2100 urrent Weight:  2.46%
| 10,000 Contract Size: 37,500 Ibs Price Quote: U.S. cents/pound
205.0 Contract Value: $88,388
200.0 ) Next Future: May-2012 Next Roll Date: Mar-2012
Dec-11 Jan-12 Feb-12 Mar-12 Apr-12 May-12 Jun-12 Jul-12 Aug-12Sep-12 Oct-12 Nov-12
Cotton Cotton Roll Contract for
- - Forward Months
C—230-Day Average Trading Volume = Open Interest Contract Month F;r;f/;glif _?_0'3?5/ A\}/elrage o Int " F1le2 | F3lFales
. X ontract Mon rading Volume pen Interes
—o— Price as of 12/1/2011 4 Price as of 11/1/2011 Dec-2011 90.70 10,724 388
101.0 - 100,000 Jan-2012
pe 1 90,000 91.30 9,789 87 IR
99.0 Apr-2012
& & 1 80.000 May-2012 90.99 1,812 19,155 AR
97.0 N ' Jun-2012
. 1 70000 = Jul-2012 90.66 1,044 17,754 v
’ 2 Aug-2012
95.0 | g Sep-2012
60,000 £ 0ct-2012 90.25 158 84
c
-ﬁ 93.0 150000 & Nov-2012
a o
L 40,000 E Pre-Roll Future: Mar-2012 Roll Contract: NO
91.0 ’
% Post-Roll Future: Mar-2012 30-Day Roll Yield: N/A
+ 30,000 >
89.0 Current Weight:  1.33%
- 20,000 . :
Contract Size: 50,000 Ibs Price Quote: U.S. cents/pound
87.0
- 10,000 Contract Value: $45,650
85.0 Next Future: May-2012 Next Roll Date: Mar-2012
Dec-11Jan-12Feb-12Mar-12 Apr-12 May- Jun-12 Jul-12 Aug-12Sep-12 Oct-12 Nov-12
12

Sources: Dow Jones Indexes; Bloomberg.
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Sugar Sugar Pre-Roll Contract for
_g— _g— Forward Months
£=130-Day Average Trading Volume = Open Interest Price as of 3O'D9y Average
e Price as of 12/1/2011 A Price as of 11/1/2011 Contract Month 12/1/2011 Trading Volume Open Interest F1|F2 |F3 |F4|F5
Dec-2011
26.0 - 250,000 Jan-2012
Feb-2012
. Mar-2012 23.59 34,237 PACRES | v | v
- Apr-2012
250 7 1 200000 May-2012) 23.28 9,877 88,057 aR%
' Jun-2012
- Jul-2012 23.01 6,127 85,809 v
24.0 - 8 Aug-2012
5 Sep-2012
| 150000 £ 0Oct-2012 23.15, 2,393 47,685
o S Nov-2012
£ 230 s
a O
1 100,000 E Pre-Roll Future: Mar-2012 Roll Contract: NO
22.0 é Post-Roll Future: Mar-2012 30-Day Roll Yield: N/A
Current Weight: 2.68%
- 50,000 . :
21.0 Contract Size: 112,000 Ibs Price Quote: U.S. cents/pound
Contract Value: $26,421
20.0 0 Next Future: May-2012 Next Roll Date: Mar-2012
Dec-11 Jan-12 Feb-12Mar-12 Apr-12 May-12 Jun-12 Jul-12 Aug-12Sep-12 Oct-12 Nov-12
Soybean Oil Soybean Oil Bre;Rollicontiactiion
Forward Months
==130-Day Average Trading Volume = Open Interest Contract Month Pl'r;f/ ;gﬁf _?_0'2_5‘)’ ’?}’elrage onen merest | |e1 | £2 | ea | ea | es
. . ontract Mon rading Volume pen Interes
—&— Price as of 12/1/2011 A Price as of 11/1/2011 Dec-2011 49.50 48,634 3,696
T 140,000 Jan-2012 49.70; 30,058 117,796
Feb-2012
50.11 89,928 IR AR
+ 120,000 Apr-2012
May-2012 50.45! 4,965 41,951 v|iv
Jun-2012
-+ 100,000 Jul-2012 50.70 3,432 30,542 v
2 Aug-2012 50.78 212 3,933
§ Sep-2012 50.80 283 4,687
-+ 80,000 = Oct-2012 50.62 191 4,683
8 3 Nov-2012
2 aQ
a o
- 60,000 E Pre-Roll Future:  Jan-2012 Roll Contract: YES
—Z Post-Roll Future: Mar-2012 30-Day Roll Yield: -0.41%
+ 40000 =
Current Weight:  2.62%
1 20,000 Contract Size: 60,000 Ibs Price Quote: U.S. cents/pound
Contract Value: $30,066
0
Dec-11 Jan-12 Feb-12Mar-12 Apr-12 May-12 Jun-12 Jul-12 Aug-12Sep-12 Oct-12 Nov-12
Aluminum Aluminum Roll Contract for
e e Forward Months
C—130-Day Average Trading Volume = Open Interest Contract Month F;Lr;f/;gll]).r _?_0'395/ A\}/elrage o Int " F1le2 | F3lFales
. X ontract Mon rading Volume pen Interes
—&—Price as of 12/1/2011 4 Price as of 11/1/2011 Dec-2011 2.145.00 26,061 108,269
2,300.0 - 140,000 Jan-2012 2,148.00; 30,619 61,486
2,158.00 26,851 122,308
v |V
2,250.0 120,000 Apr-2012 2,160.75, 70,426
May-2012 2,163.25 26,080 vV
2.200.0 Jun-2012 2,173.25 36,625
o 100,000 . Jul-2012 2,181.50 9,998 v
2 Aug-2012 2,189.75 799 10,013
2,150.0 § Sep-2012 2,200.50 646 19,331
80,000 = Oct-2012 2,209.25 1,318 10,325
Q S Nov-2012 2,220.00 871 10,221
2 21000 2
a O
60,000 g Pre-Roll Future: Jan-2012 Roll Contract: YES
2,050.0 5
S Post-Roll Future: Mar-2012 30-Day Roll Yield: -0.09%
40,000 =
2,000.0 Current Weight: 4.58%
20,000 Contract Size: 25 metric tons Price Quote: USD/metric ton

1,950.0

1,900.0

Dec-11Jan-12Feb-12Mar-12Apr-12 May- Jun-12 Jul-12 Aug-12Sep-120ct-12Nov-12
12

Sources: Dow Jones Indexes; Bloomberg.
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Co er Co er Pre-Roll Contract for
Forward Months
[—130-Day Average Trading Volume mmm Open Interest Contract Month F;Lr;f/;gll]).r _?_0'395/ A\}/elrage o Int " eile2 | ealeales
§ X ontract Mon rading Volume pen Interes
—o—Price as of 12/1/2011 - Price as of 11/1/2011 Dec-2011 352.20 897 3,440
380.0 - 80,000 Jan-2012 352.75! 31,259 1,980
Feb-2012 353.25 12,027 742
Mar-2012 353.40 4,857 70,478 R4
370.0 T 70.000 Apr-2012 353.95 7,629 668
May-2012 354.40 1,682 18,938 vV
Jun-2012 354.85 780 457
360.0 -+ 60,000
- Jul-2012 355.10 347 6,239 v
2 Aug-2012 355.35 340 220
350.0 -+ 50,000 § Sep-2012 355.60 119 2,393
£ Oct-2012 355.70 101 130
Q S Nov-2012 355.80 61 72
2 3400 - 40,000 o
a O
o Pre-Roll Future: Mar-2012 Roll Contract: NO
330.0 -+ 30,000 §
g Post-Roll Future: Mar-2012 30-Day Roll Yield: N/A
320.0 - 20,000 Current Weight:  6.34%
Contract Size: 25,000 Ibs Price Quote: U.S. cents/pound
310.0 -+ 10,000
Contract Value: $88,350
300.0 0 Next Future: May-2012 Next Roll Date: Mar-2012
Dec-11 Jan-12 Feb-12 Mar-12 Apr-12 May-12 Jun-12 Jul-12 Aug-12Sep-12 Oct-12 Nov-12
Nickel Nickel Pre-Roll Contract for
e e Forward Months
==30-Day Average Trading Volume = Open Interest Contract Month Pl'r;f/ ;gﬁf _?_0'2_5‘)’ ’?}’elrage onen merest | |e1 | £2 | ea | ea | es
Ny - ontract Mon rading Volume pen Interes
—o— Price as of 12/1/2011 A Price as of 11/1/2011 Dec-2011 16,725.00 2,604 11,726
20,000.0 - - 14,000 Jan-2012 16,741.00 3,477 12,760
Feb-2012 16,746.00 3,762 10,125
Mar-2012 1,545 Vv
19,500.0 12,000 Apr-2012 16,763.00 490 1,974
May-2012 16,768.00 204 2,076 viv
19.000.0 Jun-2012 16,773.00 125 1,695
haae 10,000 . Jul-2012 16,777.00 161 1,239 v
2 Aug-2012 16,779.00 170 1,293
18,500.0 § Sep-2012 16,778.00 58 472
8000 £ Oct-2012 16,776.00 48 435
I g Nov-2012 16,781.00 52 431
£ 18,000.0 3
a [e]
6000 g Pre-Roll Future:  Jan-2012 Roll Contract: YES
17,500.0 €
S Post-Roll Future: Mar-2012 30-Day Roll Yield: -0.05%
4,000 = !
17,000.0 Current Weight:  1.58%
Contract Size: 6 metric tons Price Quote: USD/metric ton
2,000
16,500.0
Contract Value: $100,542
16,000.0 0
Dec-11Jan-12Feb-12Mar-12Apr-12 May- Jun-12 Jul-12 Aug-12Sep-120ct-12Nov-12
12
Zinc Zinc Pre-Roll Contract for
- - Forward Months
C—330-Day Average Trading Volume = Open Interest Contract Month F;Lr;f/;gll]).r _?_0'395/ A\}/elrage o Int " eile2 | ealeales
. X ontract Mon rading Volume pen Interes
—o— Price as of 12/1/2011 4 Price as of 11/1/2011 Dec-2011 2.053.00 7.774 34,297
2,150.0 - 40,000 Jan-2012 2,038.00 11,783 30,850
2,044.00 8,473 11,985
v |V
2,100.0 [ 35,000 Apr-2012 2,055.50 6,167
May-2012 2,061.25 5,804 vV
30,000 Jun-2012 2,066.75 14,524
2,050.0 ’ - Jul-2012 2,072.00 11,795 v
2 Aug-2012 2,077.00 71
25,000 § Sep-2012 2,082.00 1,495
2,000.0 £ Oct-2012 2,087.00 1,270
Q S Nov-2012 2,093.00 983
2 20,000 &
a O
1,950.0 ° Pre-Roll Future:  Jan-2012 Roll Contract: YES
15,000 §
S Post-Roll Future: Mar-2012 30-Day Roll Yield: -0.29%
1,900.0 s
10,000 Current Weight:  2.44%
Contract Size: 25 metric tons Price Quote: USD/metric ton
1,850.0 5,000
Contract Value: $51,244
1,800.0

Dec-11Jan-12Feb-12Mar-12 Apr-12 May- Jun-12 Jul-12 Aug-12Sep-12 Oct-12 Nov-12
12

Sources: Dow Jones Indexes; Bloomberg.
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I Forward Months

C—130-Day Average Trading Volume = Open Interest Contract Month F;r;f/;glif _?_0'3?5/ A\}/elrage o Int " F1le2 | F3lFales
. X ontract Mon rading Volume pen Interes
—&—Price as of 12/1/2011 4 Price as of 11/1/2011 Dec-2011 1,735.30 108,743 3,834
1,800.0 - 300,000 Jan-2012
Feb-2012 1,739.80 65,361 262,255 fiIk4
Mar-2012
1,750.0 Apr-2012 1,742.60 3,504 33,197 Vv
+ 250,000 May-2012
Jun-2012 1,745.10 1,348 23,076 v Iv
1,700.0 _ iaots
-+ 200,000 & Aug-2012 1,747.40 567 13,488
1,650.0 5 Sep-2012
£ Oct-2012 1,750.10 252 7,938
o S Nov-2012
£ 1,600.0 + 150,000 &
a O
o Pre-Roll Future: Feb-2012 Roll Contract: NO
1,550.0 5
-+ 100,000 g Post-Roll Future: Feb-2012 30-Day Roll Yield: N/A
1,500.0 Current Weight:  13.66%
-+ 50,000 Contract Size: 100 troy oz. Price Quote: USD/troy oz.
1,450.0
J Contract Value: $173,980
1,400.0 - —I = 0 Next Future: Apr-2012 Next Roll Date: Feb-2012
Dec-11Jan-12Feb-12Mar-12Apr-12 May- Jun-12 Jul-12 Aug-12Sep-120ct-12Nov-12
12
Silver Silver Pre-Roll Contract for
I I Forward Months
==130-Day Average Trading Volume = Open Interest Contract Month Pl'r;f/ zagl‘if _?_0"3_5‘)’ A\}’elrage onen merest | |e1 | £2 | ea | ea | es
. . ontract Mon rading Volume pen Interes
—o— Price as of 12/1/2011 A~ Price as of 11/1/2011 Dec-2011 32.70 41,476
35.0 - 60,000 Jan-2012 32.71 421 607
Feb-2012
A A 32.76 EERES | v | v
34.0 - Apr-2012
f 50,000 May-2012 32.80 1,236 5,519 Vv
Jun-2012
33.0 | R " . Jul-2012 32.83 357 2,663 %
K ¢ M M L 40,000 3 Aug-2012
E Sep-2012 32.86 138 1,842
32.0 = Oct-2012
o & Nov-2012
2 - 30000 &
a [e]
31.0 E Pre-Roll Future: Mar-2012 Roll Contract: NO
20,000 ;Z Post-Roll Future: Mar-2012 30-Day Roll Yield: N/A
30.0 -
Current Weight:  3.81%
200 - ~ 10,000 Contract Size: 5000 troy oz. Price Quote: USD/troy oz.
l:I Contract Value: $163,795
28.0 P J_,—,__._,—,i, 0 Next Future: May-2012 Next Roll Date: Mar-2012
Dec-11 Jan-12 Feb-12 Mar-12 Apr-12 May-12 Jun-12 Jul-12 Aug-12 Sep-12 Oct-12 Nov-12

Sources: Dow Jones Indexes; Bloomberg.
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Lean Hogs Lean Hogs Pre-Roll Contract for
Forward Months
C—330-Day Average Trading Volume = Open Interest Contract Month F;r;f/;glif _?_0'3?5/ A\}/elrage o Int " eile2 | ealeales
. X ontract Mon rading Volume pen Interes
—o— Price as of 12/1/2011 4 Price as of 11/1/2011 Dec-2011 87.58 3119 17,741
105.0 - 120,000 Jan-2012
Feb-2012 90.28 100,880 N4
Mar-2012
Apr-2012 92.80 1,154 66,425 v Iv
100.0 100,000 May-2012 98.80 21 2,525
Jun-2012 100.03 1,027 46,231 v Iv
- Jul-2012 98.85 88 10,728
95.0 80,000 9 Aug-2012 97.30 165 14,567
5 Sep-2012
£ Oct-2012 85.80 7 8,071
o S Nov-2012
2 90.0 60,000 o
a O
E Pre-Roll Future: Feb-2012 Roll Contract: NO
85.0 40,000 é Post-Roll Future: Feb-2012 30-Day Roll Yield: N/A
Current Weight:  2.33%
80.0 20,000 Contract Size: 40,000 Ibs Price Quote: U.S. cents/pound
Contract Value: $36,110
75.0 0 Next Future: Apr-2012 Next Roll Date: Feb-2012
Dec-11Jan-12Feb-12Mar-12 Apr-12 May- Jun-12 Jul-12 Aug-12Sep-12 Oct-12 Nov-12
12
Live Cattle Live Cattle FUER] G
- - Forward Mont
==130-Day Average Trading Volume = Open Interest Contract Month Pl'r;f/ zagl‘if _?_0"3_5‘)’ A\}’elrage onen merest | |e1 | £2 | ea | ea | es
. . ontract Mon rading Volume pen Interes
—o— Price as of 12/1/2011 A~ Price as of 11/1/2011 Dec-2011 121.90 3.082 33,473
130.0 T 160,000 Jan-2012
Feb-2012 123.73 4,291 135,290 N4
Mar-2012
| 140,000 Apr-2012 126.85 1,625 85,024 v v
125.0 May-2012
| Jun-2012 125.85 1,103 48,581 IV
120,000 - Jul-2012
1200 2 Aug-2012 125.90 276 10,374
+ 100,000 & Sep-2012
£ Oct-2012 128.20 101 5,746
I g Nov-2012
= 1150 + 80,000 2o
a [e]
o Pre-Roll Future: Feb-2012 Roll Contract: NO
60,000 E
110.0 § Post-Roll Future: Feb-2012 30-Day Roll Yield: N/A
-+ 40,000 Current Weight:  4.01%
105.0 Contract Size: 40,000 Ibs Price Quote: U.S. cents/pound
- 20,000
Contract Value: $49,490
100.0 J _m 0 Next Future: Apr-2012 Next Roll Date: Feb-2012

Dec-11Jan-12Feb-12Mar-12 Apr-12 May- Jun-12 Jul-12 Aug-12Sep-12 Oct-12 Nov-12
12

Sources: Dow Jones Indexes; Bloomberg.
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- Forward Months

C—330-Day Average Trading Volume = Open Interest h Pri;:f/ as of 30'395/ Avelrage
e Price as of 12/1/2011 & Price as of 11/1/2011 Ccuntract[r;/::::r_go‘11 12/1/2011 Trading Volume | Open Interest | [F1 | F2 | F3 | F4 | F5
115.0 - 250,000 Jan-2012 108.99 196,186 150,045
Feb-2012 108.71 122,464 150,657
Mar-2012 108.39 60,562 91,020 HIR4
Apr-2012 108.19 35,136 40,213
100 | | 200,000 May-2012 107.97 17,619 24,579 Vv
- Jun-2012 107.71 21,712 68,737
- Jul-2012 107.42 21,684 18,274 v Iv
2 Aug-2012 107.07 5,089 26,300
§ Sep-2012 106.65 4,657 33,000
1050 150,000 £ 0Oct-2012 106.27 4,126 13,808
3 S Nov-2012 105.91 2,764 17,108
L o
a o
100.0 100,000 E Pre-Roll Future: Mar-2012 Roll Contract: NO
é Post-Roll Future: Mar-2012 30-Day Roll Yield: N/A
Current Weight: N/A
95.0 50,000
Contract Size: 1,000 barrels Price Quote: USD/barrel
Contract Value: $108,390
90.0 Next Future: May-2012 Next Roll Date: Feb-2012
Dec-11Jan-12Feb-12Mar-12 Apr-12 May- Jun-12 Jul-12 Aug-12Sep-12 Oct-12 Nov-12
12
Cocoa* Cocoa Pre-Roll Contract for
- I Forward Months
==30-Day Average Trading Volume = Open Interest Contract Month Pl'r;f/ zagl‘if _?_0'2_5‘)’ A\}’elrage onen merest | |e1 | £2 | ea | ea | es
. . ontract Mon rading Volume pen Interes
—o— Price as of 12/1/2011 A~ Price as of 11/1/2011 Dec-2011 2,079.00 9573 103
2,800.0 T 90,000 Jan-2012
Feb-2012
Mar-2012 2,287, 10,789 v iV
2,700.0 80,000 Apr-2012
May-2012 2,298.00 1,941 31,104 viv
70,000 Jun-2012
2,600.0
" i Jul-2012 2,314.00 623 14,752 v
60,000 § Aug-2012
2,500.0 E Sep-2012 2,324.00 259 12,793
£ Oct-2012
g 50,000 ¢ Nov-2012
£ 24000 &
a
40,000 <=
: o Pre-Roll Future: Mar-2012 Roll Contract: NO
2,300.0 €
30,000 § Post-Roll Future: Mar-2012 30-Day Roll Yield: N/A
. t Weight:  N/A
2,200.0 20,000 Current Weig| /
Contract Size: 10 metric tons Price Quote: USD/metric ton
21000 10,000
’ Contract Value: $22,870
2,000.0 0 Next Future: May-2012 Next Roll Date: Mar-2012
Dec-11Jan-12Feb-12Mar-12 Apr-12 May- Jun-12 Jul-12 Aug-12Sep-12 Oct-12 Nov-12
12
Feeder Cattle* Feeder Cattle Roll Contract for
- -_ Forward Months
C—30-Day Average Trading Volume = Open Interest h Pri;:f/as of 30'395/ Avelrage
e Prige as of 12/1/2011 & Price as of 11/1/2011 Ccuntract[r;/::::r_go‘11 12/1/2011 Trading Volume | Open Interest | [F1 | F2 | F3 | F4 | F5
160.0 16,000 Jan-2012 146.10 213 14,973
148.35 232 7,137 IR AR
[ 14,000 Apr-2012 149.58 158 2,784
150.0 May-2012 150.50 87 2,976 vV
L Jun-2012
12000 - Jul-2012
140.0 2 Aug-2012 151.90 22 3,300 v
10,000 § Sep-2012 152.25 16 500
£ Oct-2012 152.10 7 126
Q S Nov-2012 152.25 5 13
2 1300 -+ 8,000 o
a O
o Pre-Roll Future:  Jan-2012 Roll Contract:  YES
6000 E
120.0 g Post-Roll Future: Mar-2012 30-Day Roll Yield: -0.76%
- 4,000 Current Weight: N/A
110.0 Contract Size: 50,000 Ibs. Price Quote: USD/Ib.
[ 2,000
Contract Value: $7,417,500
100.0 -
Dec-11Jan-12 Feb-12 Mar-12 Apr-12 May-12 Jun-12 Jul-12 Aug-12Sep-12 Oct-12 Nov-12

*Maintained as a single subindex (e.g., not a direct subset of the Dow Jones-UBS Commodity Index)

Sources: Dow Jones Indexes; Bloomberg.
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Gas Oil* Gas Oil Pre-Roll Contract
- - Forward Months
[—130-Day Average Trading Volume == Open Interest Contract Month F;r;f/;glif _?_0'3?5/ A\}/elrage o Int " eile2 | ealeales
. X ontract Mon rading Volume pen Interes
—o— Price as of 12/1/2011 4 Price as of 11/1/2011 Dec-2011 946.00 57,565 99,418
960.0 —+ 140,000 Jan-2012 938.25. 94,978 122,571
Feb-2012 934.00 41,694 52,658
Mar-2012 930.50 20,434 47,594 IIRAIR4
940.0 120,000 Apr-2012 927.25 11,883 23,077
May-2012 924.00 6,890 27,046 vV
920.0 Jun-2012 922.25 8,938 49,800
: 100,000 Jul-2012 923.00 6,728 17,645 v
2 Aug-2012 923.50 1,477 13,407
900.0 § Sep-2012 923.75 1,260 13,141
80,000 = Oct-2012 922.50 894 8,694
Q S Nov-2012 920.75 645 7,539
£ 8800 2
a O
60,000 g Pre-Roll Future:  Jan-2012 Roll Contract: YES
860.0 5
S Post-Roll Future: Mar-2012 30-Day Roll Yield: 0.42%
40,000 =
840.0 Current Weight:  N/A
20.000 Contract Size: 100 metric tons Price Quote: USD/metric ton
820.0 ’
Contract Value: $93,050
800.0
Dec-11Jan-12Feb-12Mar-12 Apr-12 May- Jun-12 Jul-12 Aug-12Sep-12 Oct-12 Nov-12
12
Lead* Lead Pre-Roll Contract for
I e Forward Months
==130-Day Average Trading Volume = Open Interest Contract Month Pl'r;f/ zagl‘if _?_0'2_5‘)’ A\}’elrage onen merest | |e1 | £2 | ea | ea | es
. . ontract Mon rading Volume pen Interes
—o— Price as of 12/1/2011 A~ Price as of 11/1/2011 Dec-2011 2,091.50 2,540 6,873
2,200.0 T 12,000 Jan-2012 2,096.75 5,466 10,014
Feb-2012 2,103.25 4,935 7,378
1,154 v v
Apr-2012 2,115.25 651 1,098
2,150.0 10,000 May-2012 2.121.50 143 1,849 Vv
Jun-2012 2,127.50 296 2,004
i Jul-2012 2,133.25 136 800 v
2,100.0 8,000 & Aug-2012 2,139.00 211 563
§ Sep-2012 2,144.50 74 538
= Oct-2012 2,150.00 59 345
@ g Nov-2012 2,155.50 Y4l 568
2 2,050.0 r 6,000 o
a [e]
E Pre-Roll Future:  Jan-2012 Roll Contract: YES
2,000.0 4,000 ;Z Post-Roll Future: Mar-2012 30-Day Roll Yield: -0.30%
Current Weight:  N/A
1,950.0 2,000 Contract Size: 25 metric tons Price Quote: USD/metric ton
Contract Value: $52,731
1,900.0 0
Dec-11Jan-12Feb-12Mar-12 Apr-12 May- Jun-12 Jul-12 Aug-12Sep-12 Oct-12 Nov-12
12
Orange Juice* Oran”e Juice Roll Contract for
Forward Months
C—30-Day Average Trading Volume = Open Interest Price as of 30-D§\y Average
e Price as of 12/1/2011 A Price as of 11/1/2011 Contract Month 12/1/2011 Trading Volume Open Interest F1|F2 |F3 |F4|F5
Dec-2011
180.0 + 25,000 Jan-2012 177.25 649 19,477
175.0 172.70 710 Vv
Apr-2012
1700 1 20000 May-2012 171.75 70 1,736 v v
' Jun-2012
Jul-2012 171.95 23 510 v
165.0 N ] Aug-2012
- A § Sep-2012 171.35 21 53
160.0 1+ 15,000 2 Oct-2012
Q S Nov-2012 171.00 10 8
2 1550 2
a O
150.0 110,000 E Pre-Roll Future: Jan-2012 Roll Contract:  YES
% Post-Roll Future: Mar-2012 30-Day Roll Yield: 1.32%
145.0 >
Current Weight: N/A
140.0 -+ 5,000
Contract Size: 15,000 Ibs. Price Quote: USD/Ib.
135.0 Contract Value: $2,590,500
130.0 —=

Dec-11 Jan-12 Feb-12 Mar-12 Apr-12 May-12 Jun-12 Jul-12 Aug-12Sep-12 Oct-12 Nov-12

*Maintained as a single subindex (e.g., not a direct subset of the Dow Jones-UBS Commodity Index)

Sources: Dow Jones Indexes; Bloomberg.
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- Forward Months

C—330-Day Average Trading Volume = Open Interest h Pri;:f/as of 30'395/ Avelrage
e Price as of 12/1/2011 & Price as of 11/1/2011 Contract[r;/::f;oﬁ 12/1/2011 Trading Volume | Open Interest | [F1 | F2 | F3 | F4 | F5
1,640.0 - 40,000 Jan-2012 1,557.20 5,076 33,938
Feb-2012
Mar-2012
1,620.0 [ 35,000 Apr-2012 1,563.80 1,741 46 IRARARE
! May-2012
Jun-2012
r 30,000
1,600.0 - Jul-2012 1,566.50 39 370 v Iv
2 Aug-2012
{25000 & Sep-2012
1,580.0 = Oct-2012 1,5670.40 4 59!
o S Nov-2012
kS r 20,000 &
a O
1,560.0 o Pre-Roll Future:  Jan-2012 Roll Contract:  YES
t 15000 E
S Post-Roll Future: Apr-2012 30-Day Roll Yield: -0.14%
1,540.0 s
~ 10,000 Current Weight: N/A
15200 | 5000 Contract Size: 50 troy oz. Price Quote: USD/troy oz.
' Contract Value: $78,190
1,500.0 0
Dec-11Jan-12Feb-12Mar-12 Apr-12 May- Jun-12 Jul-12 Aug-12Sep-12 Oct-12 Nov-12
12
Soybean Meal* Soybean Meal FUER]) @il ey
Forward Months
==130-Day Average Trading Volume = Open Interest Contract Month Pl'r;f/ zagl‘if _?_0'2_5‘)’ A\}’elrage onen merest | |e1 | £2 | ea | ea | es
Ny . ontract Mon rading Volume pen Interes
—o— Price as of 12/1/2011 A~ Price as of 11/1/2011 Dec-2011 287.20 33,175 3,706
335.0 - 80,000 Jan-2012 289.00 19,282 72,054
Feb-2012
292.10 7,627 46,633 IRAIIR4
[ 70,000 Apr-2012
325.0 May-2012 295.30 3,565 29,345 Vv
Jun-2012
60,000
: i Jul-2012 299.40 2,921 25,691 v
315.0 2 Aug-2012 300.70 266 4,693
~ 50,000 E Sep-2012 301.40 212 5,103
£ Oct-2012 299.70 110 3,285
I g Nov-2012
= 305.0 -+ 40,000 o
a [e]
o Pre-Roll Future: Jan-2012 Roll Contract: YES
r 30,000 §
295.0 § Post-Roll Future: Mar-2012 30-Day Roll Yield: -0.53%
- 20,000 Current Weight:  N/A
285.0 Contract Size: 100 short tons Price Quote: USD/short ton
~ 10,000
Contract Value: $29,210
275.0 -0
Dec-11 Jan-12 Feb-12 Mar-12 Apr-12 May-12 Jun-12 Jul-12 Aug-12Sep-12 Oct-12 Nov-12
Tin* Tin Roll Contract for
- Forward Months
£=230-Day Average Trading Volume mmm Open Interest Contract Month F;r;f/;glif _?_0'3?5/ A\}/elrage o Int " F1le2 | F3lFales
N o ontract Mon rading Volume pen Interes
—o—Price as of 12/1/2011 - Price as of 11/1/2011 Dec-2011 20,072.00 633
22,500.0 - 2,500 Jan-2012 20,083.00 475
20,097.00 300
258 v iV
Apr-2012 20,113.00 39
22,0000 2,000 May-2012 20,119.00 19 AR
Jun-2012 20,125.00 18
- Jul-2012 20,129.00 10 v
2 Aug-2012 20,133.00 11
5 Sep-2012 20,137.00 8
21,5000 1800 = Oct-2012 20,141.00 10
3 S Nov-2012 20,145.00 17
L o
a o
21,000.0 1,000 E Pre-Roll Future:  Jan-2012 Roll Contract:  YES
é Post-Roll Future: Mar-2012 30-Day Roll Yield: -0.06%
Current Weight: N/A
20,500.0 500 . . . :
Contract Size: 5 metric tons Price Quote: USD/metric ton
Contract Value: $100,535
20,000.0
Dec-11Jan-12Feb-12Mar-12 Apr-12 May- Jun-12 Jul-12 Aug-12Sep-12Oct-12Nov-12
12

*Maintained as a single subindex (e.g., not a direct subset of the Dow Jones-UBS Commodity Index)

Sources: Dow Jones Indexes; Bloomberg.
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Notes

All pricing, volume and open interest data comes from Bloomberg. All other statistics are derived by Dow Jones Indexes Analytics & Research.

The Dow Jones-UBS Commodity Index Contract Schedule is based on Table G from the Dow Jones-UBS Commodity Index Handbook.
http://www.djindexes.com/commodity/?go=handbook

A copy of Table G can also be found as Exhibit 1 in the Dow Jones-UBS Commodity Index Calculation Primer.
http://www.djindexes.com/mdsidx/downloads/brochure_info/Dow_Jones UBS_Commodity Index_Calculation Primer.pdf

.IllllllmﬂlﬁﬂlﬂﬂlﬁﬂlMﬂlMﬂlM.lMﬁlﬂﬂlEﬂl@ﬂlﬂ-

OMMODITY F 1l 6 | H [ J | k [ M | N | o | U [ v [ X | z |
tural Gas MAR  MAR  MAY MAY JUL  JUL SEP SEP NOV  NOV  JAN  JAN
MAR MAR MAY MAY JUL JUL SEP SEP NOV NOV  JAN  JAN
MAR  MAY MAY JUL  JUL SEP SEP NOV NOV  JAN  JAN
JUL  JUL  SEP SEP NOV NOV  JAN  JAN
ive Cattle APR  APR JUN JUN AUG AUG OCT OCT DEC DEC FEB
ean Hogs APR  APR JUN JUN JUL AUG OCT OCT DEC DEC FEB
Wheat MAR MAR MAY MAY JUL  JUL SEP SEP DEC DEC DEC  MAR
Com MAR MAR MAY MAY JUL JUL SEP SEP DEC DEC DEC  MAR
oybeans MAR  MAY MAY JUL  JUL NOV NOV NOV NOV  JAN  JAN
oybean Oil MAR  MAY MAY JUL JUL DEC DEC DEC DEC JAN  JAN
MAR ~ MAY MAY JUL  JUL SEP SEP NOV NOV  JAN  JAN
MAR  MAY ~MAY JUL JUL SEP SEP DEC DEC DEC  MAR
MAR MAR MAY MAY JUL  JUL SEP SEP  NOV NOV  JAN  JAN
ickel MAR  MAR MAY MAY JUL  JUL SEP SEP NOV NOV  JAN  JAN
MAR  MAY MAY JUL  JUL SEP SEP NOV NOV  JAN  JAN
MAR  MAY ~MAY JUL JUL SEP SEP NOV NOV  JAN  JAN
APR  APR JUN JUN AUG AUG DEC DEC DEC DEC FEB
MAR  MAY MAY JUL JUL SEP SEP DEC DEC DEC  MAR
APR  APR APR  JUL JUL JUL OCT OCT OCT JAN  JAN  JAN
ugar MAR MAR MAY MAY JUL  JUL OCT OCT OCT MAR MAR MAR
Cotton MAR MAY MAY JUL JUL DEC DEC DEC DEC DEC MAR
Coffee MAR  MAY MAY JUL JUL SEP SEP DEC DEC DEC  MAR
Cocoa MAR  MAY ~MAY JUL JUL SEP SEP DEC DEC DEC  MAR
rent Oil MAY MAY JUL  JUL SEP SEP NOV NOV  JAN  JAN  MAR
MAR  MAY MAY JUL JUL SEP SEP NOV NOV  JAN  JAN
MAR  MAY MAY JUL JUL SEP SEP NOV NOV  JAN  JAN
MAR MAY MAY AUG AUG AUG OCT OCT JAN  JAN  JAN
MAR  MAY MAY JUL JUL DEC DEC DEC DEC  JAN  JAN
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Formulas

Implled Roll Yield = PricePost-RoH Future / PricePre-RoH Future ~ 1

30-Day Roll Yield = Implied Roll Yield / Number of months between Pre-Roll Future and Post-Roll Future
Contract Value = Pricepost.roll Future X Contract Size

© CME Group Index Services LLC 2011. All rights reserved.

“Dow Jones Indexes”, the marketing name of CME Group Index Services LLC (“CME Indexes”), is a trademark of Dow Jones Trademark Holdings LLC. “Dow Jones®”, “Dow Jones Indexes”, “DJ”,
“UBS”, “Dow Jones-UBS Commodity Indexes” and “DJ-UBSCI” are service marks of Dow Jones Trademark Holdings, LLC (“Dow Jones”) and/or UBS AG (“UBS AG”), as the case may be, and have
been licensed for use by CME Indexes. “CME” is a trademark of Chicago Mercantile Exchange Inc. The Dow Jones-UBS Commodity Indexes (including related subindexes) are jointly promoted and
marketed pursuant to an agreement between CME Indexes and UBS Securities LLC (“UBS Securities”).

The Dow Jones-UBS Commodity Indexes are based in whole, or in part, on the Sugar No. 11, Cotton No. 2, Coffee C, Cocoa, Brent Crude, Gasoil and FCOJ-A futures contracts owned by ICE
Data, LLP and its Affiliates, and are used by CME Indexes with permission under license by ICE Data, LLP.

All information in these materials is provided “as is”. CME Indexes, UBS, AG, UBS Securities and their respective affiliates do not make any representation regarding the accuracy or completeness
of these materials, the content of which may change without notice, and each of CME Indexes, UBS AG, UBS Securities and their respective affiliates disclaims liability related to these materials.

All information provided by CME Indexes is impersonal and not tailored to the needs of any person, entity or group of persons. Dow Jones, its affiliates and CME Indexes do not sponsor, endorse,
sell, promote or manage any investment fund or other vehicle that is offered by third parties and that seeks to provide an investment return based on the returns of any index. CME Indexes is not an
investment advisor, and CME Indexes makes no representation regarding the advisability of investing in any such investment fund or other vehicle. Inclusion of a futures contract within an index is
not a recommendation by Dow Jones, CME Indexes, UBS AG, UBS Securities or their respective affiliates to buy, sell, or hold such futures contract, nor is it considered to be investment advice.
Exposure to an asset class is available through investable instruments based on an index. It is not possible to invest directly in an index. There is no assurance that investment products based on
the index will accurately track index performance or provide positive investment returns.

Redistribution, reproduction and/or photocopying in whole or in part is prohibited without written permission.
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