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Bloomberg Commodity Index (BCOM) 

 

 

• The index is made up of 24 exchange-traded futures on physical commodities, representing 22 commodities which 

are weighted to account for economic significance and market liquidity.  

• Weighting restrictions on individual commodities and commodity groups promote diversification. 

 

 

Performance 

 

  Total Return  Annualized Total Return  

Index Name Ticker 1M 3M YTD 2023 1Y 3Y 5Y 10Y 

Since 

Inception 

1/2/1991 

Bloomberg Commodity 

Index 
BCOMTR -1.47% -3.74% -1.08% -7.91% -3.94% 7.15% 5.66% -1.84% 2.46% 

Bloomberg Commodity 

Index Australian Dollar 
BCOMAUTR 0.01% -1.97% 3.63% -8.47% -0.53% 13.53% 7.55% 1.33% 3.00% 

Bloomberg Commodity 

Index Euro 
BCOMEUTR -1.12% -2.97% 0.99% -11.10% -5.87% 11.32% 6.73% 0.58% 3.21% 

Bloomberg Commodity 

Index Pound Sterling 
BCOMGBT -0.82% -3.71% -0.34% -13.09% -8.04% 10.79% 6.71% 0.96% 3.80% 

Bloomberg Commodity 

Index Swiss Franc 
BCOMCHT 1.15% -2.59% 3.51% -16.27% -9.79% 6.16% 3.08% -1.84% 1.36% 

Bloomberg Commodity 

Index Yen 
BCOMJYTR 0.85% -2.58% 4.96% -1.62% 5.54% 20.00% 12.10% 1.99% 2.80% 

 

 

 

Individual Sector Weights 

 

Sector Weights 

Energy 29.88% 

Agriculture 29.48% 

Industrial Metals 15.60% 

Precious Metals 18.99% 

Livestock 6.04% 
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Individual Constituent Weightings 

 

 

 

Quick Facts 

 

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

applied annually such that no related group of commodities constitutes more than 33% of the 

index and no single commodity constitutes more than 15%.  Between rebalancings, weightings 

may fluctuate to levels outside these limits. 

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 

typically falls within the 6th-10th business day of each month. 

Review Frequency Reweighted and rebalanced annually on a price-percentage basis. 

Base Value/Base 

Date 

100 as of December 31, 1990 

Calculation 

Frequency 

Every 15 seconds 

Date of Introduction July 14, 1998 

Source The Bloomberg Professional®  service 

 

Commodity Weights 

Aluminum (LA) 4.07% 

Brent Crude Oil (CO) 8.04% 

Chicago Wheat (W) 2.67% 

Coffee (KC) 3.03% 

COMEX Copper (HG) 5.42% 

Corn (C) 5.34% 

Cotton (CT) 1.97% 

Gold (GC) 14.55% 

ULS Diesel (HO) 2.20% 

Kansas City Wheat (KW) 1.72% 

Lead (LL) 0.87% 

Lean Hogs (LH) 2.23% 

Live Cattle (LC) 3.81% 

Low Sulphur Gas Oil (QS) 2.96% 

Natural Gas (NG) 6.19% 

Nickel (LN) 2.86% 

RBOB Gasoline (XB) 2.69% 

Silver (SI) 4.45% 

Soybean Meal (SM) 3.19% 

Soybean Oil (BO) 3.22% 

Soybeans (S) 5.43% 

Sugar (SB) 2.92% 

WTI Crude Oil (CL) 7.81% 

Zinc (LX) 2.38% 
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Disclaimer 

BLOOMBERG, BLOOMBERG INDICES and Bloomberg Fixed Income Indices (the “Indices”) are trademarks or service marks of 

Bloomberg Finance L.P. Bloomberg Finance L.P. and its affiliates, including Bloomberg Index Services Limited, the administrator of 

the Indices (collectively, “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. © 2021 Bloomberg. All rights 

reserved. This document and its contents may not be forwarded or redistributed without the prior consent of Bloomberg. 

The BLOOMBERG TERMINAL service and Bloomberg data products (the “Services”) are owned and distributed by Bloomberg 

Finance L.P. (“BFLP”) except (i) in Argentina, Australia and certain jurisdictions in the Pacific islands, Bermuda, China, India, Japan, 

Korea and New Zealand, where Bloomberg L.P. and its subsidiaries distribute these products, and (ii) in Singapore and the 

jurisdictions serviced by Bloomberg’s Singapore office, where a subsidiary of BFLP distributes these products. 


