
 

 

 

 



 

 

 

 

 

 



 

 

 

 

 
 
 

Date Update Updated By 

1/15/2024 
Update to share factor calculation for treatment of 

equity stock splits. 
Ken Hoefling 

4/22/2020 
Section 7 of the Methodology included for ESG 

Disclosure.  
Mia Motiee-compliance 

11/30/2018 

Section 3 of the Methodology updated to reflect 

Bloomberg Index Services Limited's Index Policy and 

Procedures. 

Ken Hoefling 

2/15/2018 

The index methodology was updated to include 

additional language pertaining to index data and 

reviews, limitations of the index, and index 

administrator transparency. 

Ken Hoefling 
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Date Commodity Lead 
Contract 

Lead 
Contract 

Expiration 

Next 
Contract 

Previous 
Day 
Lead 
Roll 

Weight 

Previous 
Day 
Next 
Roll 

Weight 

Today 
Lead 
Roll 

Weight 

Today 
Next 
Roll 

Weight 

1/24/2017 Gold GCG7 2/24/2017 GCJ7 100% 0% 100% 0% 

1/25/2017 Gold GCG7 2/24/2017 GCJ7 100% 0% 100% 0% 

1/26/2017 Gold GCG7 2/24/2017 GCJ7 100% 0% 67% 33% 

1/27/2017 Gold GCG7 2/24/2017 GCJ7 67% 33% 33% 67% 

1/30/2017 Gold GCG7 2/24/2017 GCJ7 33% 67% 0% 100% 

1/31/2017 Gold GCJ7 2/24/2017 GCJ7 100% 0% 100% 0% 

 

 

LCSPt x LRW t-1      + NCSP t  x NRW t-1 
BBGCTERt   = BBGCTER t-1

LCSP t-1 x LRW t-1  + NCSP t-1 x NRW t-1 
 
 

 

BBGCTTRt   = BBGCTTRt-1 *  (GIR t + IR t) 

GIRt   = BBGCTER t / BBGCTER t-1 
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                                               BBGCTTR t  *  SFG t   + IAU t  x SFI t 
 BBGOLDt   = BBGOLDt-1    *   ________________________________              

                                                       BBGCTTR t-1  *  SFG t-1  + IAU t-1  x SFI t-1 
 

 

 

 

 
  

𝑆𝐹𝐺r = 𝑆𝐹𝐺r − 1 −  

𝑅𝐹

𝐵𝐵𝐺𝐶𝑇𝑇𝑅 r
 

 

 

𝑆𝐹𝐼r = 𝑆𝐹𝐼r − 1 +
𝑅𝐹

𝐼𝐴𝑈 r
 

  

 



 

 

 

 

 

 

                                 RFr   = (GFCWr  -  76%) X ( BBGCTTR r x SFG r      + IAU r  x SFI r ) 
 

 

GFCWr 
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EXPLANATION OF HOW ENVIRONMENTAL, SOCIAL AND GOVERNANCE (ESG) FACTORS 
ARE REFLECTED IN THE KEY ELEMENTS OF THE BENCHMARK METHODOLOGY 

(i) 

(ii) 

 

 

  



 

 

 

 


