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CYD Diversified Commodity Index

Index Data

Name Calculation Agent

Bloomberg Ticker Base Date January 05, 2000
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Performance Total Return Index
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CYD Diversified Commodity Index

The CYD Diversified Commodity Index seeks to capture time-varying risk premia in commodity-futures markets in a broadly diversified index strategy

conditioned on the futures term structure. From an overall universe of 29 commodity futures the index chooses those 9 futures, which denote the highest roll

yield and therefore show the highest backwardation (least contango) plus fixed positions in gold and silver for diversification purposes. The expirations are

selected based on a fixed roll table, with an emphasis on longer-term maturities. All futures positions are fully collateralized using 3-month US-Libor. Group

restrictions are applied to take optimal advantage of the diversification effects of the commodity futures markets and comply with ESMA regulations.

Vontobel Asset Management AG, Zurich
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2/2 Return Statistics (since 01/05/2000)

Average Return [% p.a.] Best month [%]

Volatility [% p.a.] Worst month [%]

Sharpe Ratio

Index Allocation [%]
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Rebalancing of the CYD Diversified Commodity Index occurs on the 8th business day of each month.
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This document is exclusively intended for information purposes and does not represent a recommendation for investment of whatever nature. In particular, the compilation and
calculation of the various indices shall not be construed as a recommendation of Vontobel Asset Management AG to buy or sell individual securities, or the basket of securities
underlying a given index. The information contained in this document is partly based on opinions and forecasts and on data from third-party providers. All information is derived from
sources we consider to be reliable and which have been researched to the best of our knowledge and belief. Nevertheless, Vontobel Asset Management AG may not assume any
liability for the correctness and the completeness of the data and information contained in this document. Past performance is not indicative for future results. The performance is
calculated in USD based on settlement prices of the futures exchanges. Provisions, fees and other charges are not included. The index is back tested until 12/31/1999.

Vontobel Asset Management AG accepts no liability for any direct or indirect losses arising from the given information.


