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INDEX ANNOUNCEMENT

S&P Dow Jones Indices Announces 2014 Weights for the S&P GSCI® Along With Current
Action Plan for the Pending Change of Gas Oil to Low Sulfur Gas Oil

New York, November 7, 2013 — S&P Dow Jones Indices today announced the composition and
weights for the 2014 S&P GSCI®. The S&P GSCl is a world production-weighted commodity index
which, in 2014, will be composed of 24 exchange-traded futures contracts on physical commodities
across five sectors including: energy, industrial metals, precious metals, agricultural and livestock.
There will be no substantive modifications or new contracts added to or removed from the S&P GSCI
for 2014. The weights of the 2013 S&P GSCI® along with the 2014 target weights are provided in the
tables below. The 2014 weights become effective with the January 2014 roll period. Please refer to
the attached spreadsheet for the 2014 Contract Production Weights (CPWSs) and their respective
target weights.

S&P Dow Jones Indices also announced that the Investment Support Level (ISL) will increase slightly
to US$ 240 billion, from US$ 230 billion, effective January 2014. The ISL is the level of investment in

the S&P GSCI and other commodity indices estimated to support adequate liquidity based on trading
volumes. The ISL reflects a realistic estimate of the general level of investment in the S&P GSCI and
other commodity indices.

Due to the impending contract change of Gas Oil to Low Sulfur Gas Oil, the following changes
will be considered:

e Starting with the December 2013 S&P GSCI® Dynamic Roll roll-in contract selection process,
the December 2015 Gas Oil contract will not be considered until further notice, as the last
available futures contract for trade is currently the January 2015 contract.

e Gas Oil will be replaced by Low Sulfur Gas Oil over two consecutive monthly roll periods
during the 2014 calendar year. Low Sulfur Gas Oil will assume the full weight of Gas Qil in
two equal steps over the two monthly roll periods. S&P Dow Jones Indices will monitor the
volume trend and the change will be announced one month in advance.

e The impending contract switch will not begin earlier than the March 2014 roll period and will
not be implemented later than the September 2014 roll period. The changes will be
specifically detailed amongst all S&P GSCI® index families.

¢ Changes related to Gas Oil and Low Sulfur Gas Oil is subject to revision by S&P Dow Jones
Indices if market conditions dictate.
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Table 1: S5&P GSCl Index Contract Production Weights
Commodity 2013 Contract 2014 Contract
Production Weights | Production Weights

Chicago Wheat 19699.65 19573.71
Kansas Wheat 3922.031 4227.39
Corn 30371.03 314708
Soybeans 8163.838 8538.488
Coffee 17554.97 17807.12
Sugar 341991.6 3442725
Cocoa 4.100944 4.178555
Cotton 5249038 53691.27
Live Cattle 91280.08 92715.23
Feeder Cattle 14819.78 14695.85
Lean Hogs 76883.59 82715.82
WTI Crude 0Oil 11033.01 10620.09
Brent Crude Qil 8638.79 9105.668
Gas Oil 386.9597 382.3567
Heating Qil 8777528 85491.06
RBOB Gasoline 8834287 88046.77
Natural Gas 29450.21 30230.5
Aluminum 43.64 44.256
LME Copper 17.7 18.2
Lead 8.78 8.71
Hickel 1.376 1.41
Zinc 11.12 11.58
Gold 76.77599 77.2904
Silver 676.4518 690.5951
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Table 2: 5&P G5Cl Index RPDWY =
Commodity 2013 Contract 2014 Contract

RPDW RPDWY
Chicago Wheat 3.590% 3.45%
Kansas Wheat 0.74% 0.79%
Corn 4.76% 4.90%
Soybeans 2.75% 2.85%
Coffee 0.58% 0.58"%
Sugar 1.47% 1.47%
Cocoa 0.22% 0.23%
Cotton 1.00% 1.02%
Live Cattle 2.73% 2.76%
Feeder Cattle 0.52% 0.52%
Lean Hogs 1.58% 1.69%
WTI Crude 0il 24.85% 23.73%
Brent Crude 0il 22.13% 23.14%
Gas 0il 8.48% 8.31%
Heating Oil 6.26% 6.05%
RBOB Gasoline 6.01% 594%
Natural Gas 2.54% 2.99%
Aluminum Z2.00% 2.01%
LME Copper 3.16% 3.22%
Lead 0.43% 0.45%
Nickel 0.52% 0.53%
finc 0.51% 0.53%
Gold 2.81% 2.80%
Silver 0.44% 0.44%
* The RPDW’s (Reference Percentage Dollar Weights) are determined by using the

2013 Average Contract Reference Price (ACRP) for each individual commodity
within the S&P GSCI® Index.

McGRAW-HILL



S&P DOW JONE:
INDICES

INDEX ANNOUNCEMENT

About S&P Dow Jones Indices

S&P Dow Jones Indices LLC, a part of McGraw Hill Financial, is the world’s largest, global resource
for index-based concepts, data and research. Home to iconic financial market indicators, such as the
S&P 500® and the Dow Jones Industrial Average™, S&P Dow Jones Indices LLC has over 115
years of experience constructing innovative and transparent solutions that fulfill the needs of
investors. More assets are invested in products based upon our indices than any other provider in
the world. With over 830,000 indices covering a wide range of asset classes across the globe, S&P
Dow Jones Indices LLC defines the way investors measure and trade the markets. To learn more
about our company, please visit www.spdji.com.

Standard & Poor’'s and S&P are registered trademarks of Standard & Poor’s Financial Services LLC,
a part of McGraw Hill Financial. Dow Jones is a registered trademark of Dow Jones Trademark
Holdings LLC (“Dow Jones”). These trademarks have been licensed to S&P Dow Jones Indices
LLC. Itis not possible to invest directly in an index. S&P Dow Jones Indices LLC, Dow Jones, S&P
and their respective affiliates (collectively “S&P Dow Jones Indices”) do not sponsor, endorse, sell, or
promote any investment fund or other investment vehicle that is offered by third parties and that
seeks to provide an investment return based on the performance of any index. This document does
not constitute an offer of services in jurisdictions where S&P Dow Jones Indices does not have the
necessary licenses. S&P Dow Jones Indices receives compensation in connection with licensing its
indices to third parties.
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For more information:

David Guarino
Communications

S&P Dow Jones Indices
david.guarino@spdji.com
(+1) 212 438 1471

David Blitzer

Managing Director and Chairman of the Index Committee
S&P Dow Jones Indices

david.blitzer@spdji.com

(+1) 212 438 3907
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