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Credit Suisse Commodity Benchmark 2022 Target 

Investment Weights Announcement  
 
Following are the 2022 Target Investment Weights. These weights will be incorporated into the 
calculation of the Credit Suisse Commodity Benchmark starting with the January 2022 roll period 
(which begins at the end of December 2021). The complete calculation rules are specified in the 
Credit Suisse Commodity Index Framework Operating Manual, Section A: Core Index 

Methodology, and Section B: The Credit Suisse Commodity Benchmark - Index Parameters.  

 

2022 CSCB TARGET INVESTMENT WEIGHTS (TIW) 

 

Component  Exch. PROMPT 4x6F 7x12F 13x24F 25x36F 

Energy   49.5268% 51.1623% 61.2204% 82.2552% 88.3691% 

WTI Crude Oil NYMEX 14.2587% 14.7044% 23.6020% 30.4230% 30.5938% 

WTI Crude Oil ICE 3.2728% 3.4607% 5.1076% 9.2965% 8.8468% 

Brent Crude Oil ICE 17.5318% 18.3318% 27.5853% 38.0944% 48.9285% 

Heating Oil NYMEX 2.2797% 2.4170% 0.0000% 0.0000% 0.0000% 

Gasoil ICE 3.0113% 3.3118% 0.0000% 0.0000% 0.0000% 

RBOB Gasoline NYMEX 5.8209% 5.1038% 0.0000% 0.0000% 0.0000% 

Natural Gas NYMEX 3.3516% 3.8328% 4.9255% 4.4413% 0.0000% 

Ind. Metals   13.8987% 13.5666% 14.6919% 12.1822% 11.6309% 

Copper high grade COMEX 1.1302% 1.1785% 0.0000% 0.0000% 0.0000% 

Copper grade A. LME 2.9673% 3.3051% 4.5140% 5.1954% 5.8746% 

Zinc high grade LME 2.1378% 2.0139% 1.9797% 0.0000% 0.0000% 

Aluminium primary LME 4.0412% 3.8422% 4.6309% 6.9868% 5.7563% 

Nickel primary LME 1.9884% 1.8904% 2.2733% 0.0000% 0.0000% 

Lead standard LME 1.6338% 1.3365% 1.2940% 0.0000% 0.0000% 

Prec. Metals   9.2685% 6.2789% 5.2835% 1.3812% 0.0000% 

Gold COMEX 4.4502% 4.7026% 3.9262% 1.3812% 0.0000% 

Silver COMEX 1.7455% 1.5763% 1.3573% 0.0000% 0.0000% 

Platinum NYMEX 1.5398% 0.0000% 0.0000% 0.0000% 0.0000% 

Palladium NYMEX 1.5330% 0.0000% 0.0000% 0.0000% 0.0000% 

Agriculture   22.7971% 24.5183% 18.8042% 4.1814% 0.0000% 

SRW Wheat CBOT 2.3417% 2.2771% 2.3705% 0.0000% 0.0000% 

HRW Wheat KCBOT 1.2178% 1.1659% 1.0782% 0.0000% 0.0000% 

Euro. Milling Wheat EN 0.9162% 0.9600% 0.0000% 0.0000% 0.0000% 

Corn CBOT 5.2141% 5.4951% 6.3102% 0.0000% 0.0000% 

Soybeans CBOT 3.1393% 4.2494% 5.7778% 0.0000% 0.0000% 

Soybean Meal CBOT 0.8123% 1.1523% 0.0000% 0.0000% 0.0000% 

Soybean Oil CBOT 0.5482% 0.7376% 0.0000% 0.0000% 0.0000% 

Sugar #11 ICE 2.3745% 2.3101% 3.2675% 4.1814% 0.0000% 

Sugar #5 EN 0.1852% 0.1999% 0.0000% 0.0000% 0.0000% 

Cocoa ICE 0.9484% 0.9295% 0.0000% 0.0000% 0.0000% 

Cocoa EN 0.7597% 0.8053% 0.0000% 0.0000% 0.0000% 

Coffee “C” Arabica ICE 1.8037% 1.8816% 0.0000% 0.0000% 0.0000% 

Coffee Robusta EN 0.2378% 0.2281% 0.0000% 0.0000% 0.0000% 

Cotton ICE 2.2982% 2.1264% 0.0000% 0.0000% 0.0000% 

Livestock   4.5089% 4.4739% 0.0000% 0.0000% 0.0000% 

Live Cattle CME 2.2008% 2.2896% 0.0000% 0.0000% 0.0000% 

Feeder Cattle CME 0.4572% 0.4512% 0.0000% 0.0000% 0.0000% 

Lean Hogs CME 1.8509% 1.7331% 0.0000% 0.0000% 0.0000% 

       

Source: Credit Suisse  
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NOTES 
 
The Credit Suisse Indices are the exclusive property of Credit Suisse. "Credit Suisse", the Credit 
Suisse logo, "Credit Suisse Commodity Benchmark“ and "CSCB“ are trademarks or service marks 
or registered trademarks or service marks of Credit Suisse Group AG or one of its affiliates. 
 
This information has been issued by Credit Suisse International (“CS”). Credit Suisse International 
is authorised by the Prudential Regulation Authority and regulated by the Financial Conduct 
Authority and Prudential Regulation Authority. This information is private and confidential and 
should not be disclosed without CS’ consent. 
 
This is provided to you solely for your information and is not an offer to buy or sell, or a solicitation 
or an offer to buy or sell, any security or other financial instrument. Any information including facts, 
opinions or quotations, may be condensed or summarised and is expressed as of the date of 
writing. 
 
The information may change without notice and CS is under no obligation to ensure that such 
updates are brought to your attention.  
 


