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Bloomberg's commodity indices are a family of financial benchmarks designed to
provide liquid and diversified exposure to physical commodities via futures
contracts. Flagship products include the Bloomberg Commodity Indices (BCOM),
Bloomberg Enhanced Roll Yield Indices (BERY), UBS Bloomberg CMCI Indices
(CMCI), Bloomberg Energy & Metal Equal-Weighted Indices, and Bloomberg
Single Commodity & Agriculture Representative Indices.
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A key concern for commodity investors is negative yield from the shape of futures’
curves, which contributes to return degradation over extended periods.
Bloomberg addresses this concern with' BERY, a broad-based, long-only
commodity benchmark that extends the BCOM family, while incorporating
aspects of risk-premia strategies. BERY diminishes the traditional trade-off
between liquidity and performance by redefining the index weighting scheme
and diversifying contract selection. Ultimately, BERY seeks to provide high
capacity, mitigate the impact of negative carry and reduce roll congestion

The UBS Bloomberg CMCI Index family was developed to track real performance
of commedity prices. It's the first commodity index to use up to five constant
maturities and maintain broad-based diversification across 29 commodity futures
contracts. A balanced weighting of all available maturities (from three months up
to three years) for each commodity provides time diversification, which traditional
indices neglect.
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Bloomberg Professional Services connect decision
makers to a dynamic network of information, people
and ideas. Request a demo.
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