CIBZD1PO Index

Bloomberg Ticker: CIBZD1PO <Index>

CIBC Disclaimer:
This data has been prepared by CIBC World Markets Corp. (together with its affiliates, “CIBC”). These materials
may not be reproduced or disseminated in whole or in part at any time, in any manner or for any purpose, without
obtaining the prior written consent of CIBC in each specific instance. This data is incomplete without reference to
the oral presentation, discussion and any related written materials that supplement it. The data is not intended to
constitute a "valuation," "formal valuation," "appraisal," "prior valuation," or a "report, statement or opinion of an
expert" for purposes of any securities legislation in Canada or otherwise.
This material is for informational purposes only and does not constitute an offer to sell or the solicitation of an
offer to buy any financial products referred to herein nor should it be considered a recommendation in respect of
any such financial products. The information contained herein has been prepared to assist interested parties in
making their own evaluation and does not purport to be all-inclusive or to contain all information that a
prospective purchaser may desire or that may be required in order to properly evaluate the business, prospects or
value of the products that may be offered in connection with the financial products discussed herein. The
information contained herein (including any historical prices or values, whether actual or constructed) has been
obtained from sources that CIBC believes to be reliable; however, CIBC makes no representation as to, and accepts
no responsibility or liability for, the suitability, accuracy or completeness of the information contained herein.
Information contained in this material is as of the date stated above and CIBC is under no obligation to update any
information contained herein. Nothing in the information provided constitutes financial, legal, accounting or tax
advice, and recipients should independently evaluate the financial, market, legal, regulatory, credit, tax and
accounting risks and consequences involved, and specific to the recipient’s situation, before entering into a
transaction. We are not legal, tax or accounting experts and we express no opinion concerning any legal, tax or
accounting matters or the sufficiency of this presentation for your purposes.
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The percentage weights of CIBZD1PO Index
(Bloomberg Ticker: “CIBZD1PO <Index>”) as of the close of
20 December 2017
The next update will be published in Dec 2018
Commodities
Soybean Oil
Corn
Cocoa
WTI Crude
Cotton
Gold
US Copper
Heating Oil
Coffee
Aluminum
Live Cattle
Lean Hogs
Nickel
Zinc
Natural Gas
Soybeans
Sugar
Silver
Wheat
RBOB Gasoline
Brent Crude
Soybean Meal
Kansas Wheat

Contract Tickers

Weights

H 18

2.59%

H 18

6.95%

H 18

0.00%

H 18

7.28%

H 18

1.42%

G 18 / J 18

11.66%

H 18

9.08%

H 18

4.17%

H 18

1.96%

H 18

5.41%

G 18 / J 18

4.06%

G 18 / J 18

2.23%

H 18

2.82%

H 18

3.18%

H 18

6.25%

H 18

5.48%

H 18

2.28%

H 18

3.89%

H 18

3.18%

H 18

3.80%

H 18 / K 18

8.34%

H 18

2.87%

H 18

1.11%

*Where we have two dates i.e. X-Y, it indicates rolling from X contract to Y contract
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CIBC Diversified 1 Month Forward Post-Roll
Commodity Index Rules
Ticker: CIBZD1PO Index
The Index is a modified version of the BCOM 1 Month Forward Commodity Index. All Rules for the
Index are outlined in the “Bloomberg Commodity Index® Methodology (June 2014)” with the following
adjustments:
Launch Date:
Initial Index Value:
Initial Index Date:
Ticker:
Sponsor Index:
Business Day:

22 Jul 2015
100
31 Dec 14
CIBZD1PO
Bloomberg 1 Month Forward Index Excess Return
Bloomberg Commodity Index days

Roll Period (as referred to on page 37 of the Index Handbook)
With respect to any Designated Contract, the period of four (4) Bloomberg Commodity Index Business
Days beginning on the second (12th) and ending on the fifteenth (15th) Bloomberg Commodity Index
Business Day of each calendar month. For the avoidance of doubt, the business days above refer to
calculation days and not hedge days, which would be one business day prior to the calculation day.

Contract Roll Weights (as referred to on page 37 of the Index Methodology)
Day of Roll Period

First Nearby Contract Roll Weight

Roll Contract Roll Weight

11
12
13
14
15

1.00
0.75
0.50
0.25
0.00

0.00
0.25
0.50
0.75
1.00

Index Data and Dissemination
Index values will be made available no later than 5:00 pm (ET) on each Business Day to investors on
Bloomberg. If any Exchange amends the closing price of an underlying commodity subsequent to
publication or if there is an error in any previous publication of Index values, the Index Administrator
will make available the amended values as soon as practicable.
Where the published Index prices are determined to be inaccurate, the Index Administrator shall as
soon as practicable publish the correct prices on each Publication Site.

Extraordinary Circumstances
The Index Administrator reserves the right to take such action, including modifying, temporarily
suspending or discontinuing the Index, to address market emergencies or other extraordinary market
events or conditions.
CIBC may, in its sole discretion, cease to calculate and publish the Index at any time.
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Index Governance
The Index is owned by CIBC and is the exclusive property of CIBC. The Index and the Index Rules may
not be used without CIBC’s prior written consent.
CIBC is the Index Administrator. An Index Advisory Committee, comprised of at least nine voting
members who are full-time professional staff of CIBC, oversees the administration of the Index. The
Index Advisory Committee is responsible for ensuring that appropriate governance, oversight and
accountability controls are in place for all core aspects of the administration of CIBC indices,
including the Index, over their entire lifecycle, including index creation, index calculation and
publication, index modifications, the identification, management and disclosure of potential
conflicts of interest, and periodic reviews to ensure adherence to index methodology and applicable
policies and procedures.
Any material modifications to these Rules must be approved by the Index Advisory Committee. Any
unresolved issues relating to the interpretation or application of the Rules for the Index or the
calculation of the Index may be determined by the Index Advisory Committee.
Index administration, including maintenance, calculation, rebalancing and general governance, are
the responsibility of the Index Administrator.
Neither the Index Rules nor any set of procedures are capable of anticipating all possible
circumstances and events that may occur with respect to the Index and the methodology for its
calculation. Accordingly, a number of subjective judgments may need to be made in connection with
the administration of the Index that cannot be adequately reflected in these Index Rules. CIBC, as
Index Administrator, may take such actions as it deems necessary or appropriate in order to address
market emergencies or other extraordinary market events or conditions. All questions of
interpretation with respect to the application of these Index Rules, including any questions of
interpretation that need to be made in the event of a market emergency or other extraordinary
event, will be resolved by the Index Administrator.
Modifications to these Index Rules may be required from time to time. CIBC reserves the right to
make such changes or refinements to these Rules as it believes necessary in order to preserve and
enhance the utility of the Index.
Although CIBC will obtain information for calculating the Index from sources which CIBC considers
reliable, CIBC does not warrant or guarantee the originality, accuracy and/or the completeness of
the Index or any data included therein. CIBC does not make any warranty, express or implied, as to
results to be obtained by any person or entity from the use of the Index or any data included therein.
CIBC shall not have any liability for any errors, omissions or interruptions of or in connection with the
Index or any data included therein. CIBC expressly disclaims all warranties of merchantability or
fitness for a particular purpose with respect to the Index and any data included therein. Without
limiting any of the foregoing, in no event shall CIBC have any liability for any direct, indirect,
special, punitive, consequential or any other damages (including lost profits) from the use of the
Index or any data included therein even if notified of the possibility of such damages. References to
CIBC in this disclaimer shall include any of its affiliates and any other party involved in, or related to
making or compiling the Index.
“Bloomberg®” and “Bloomberg Commodity IndexSM” are service marks of Bloomberg Finance L.P. and
its affiliates (collectively, “Bloomberg”) and have been licensed for use for certain purposes by CIBC.
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The Products are not sponsored, endorsed, sold or promoted by Bloomberg, UBS AG, UBS Securities
LLC (“UBS Securities”) or any of their subsidiaries or affiliates. None of Bloomberg, UBS AG, UBS
Securities or any of their subsidiaries or affiliates makes any representation or warranty, express or
implied, to the owners of or counterparties to the Product(s) or any member of the public regarding
the advisability of investing in securities or commodities generally or in the Product(s) particularly.
The only relationship of Bloomberg, UBS AG, UBS Securities or any of their subsidiaries or affiliates to
the Licensee is the licensing of certain trademarks, trade names and service marks and of the
Bloomberg Commodity IndexSM, which is determined, composed and calculated by Bloomberg in
conjunction with UBS Securities without regard to CIBC or the Product(s). Bloomberg and UBS
Securities have no obligation to take the needs of CIBC or the owners of the Product(s) into
consideration in determining, composing or calculating Bloomberg Commodity IndexSM. None of
Bloomberg, UBS AG, UBS Securities or any of their respective subsidiaries or affiliates is responsible
for or has participated in the determination of the timing of, prices at, or quantities of the
Product(s) to be issued or in the determination or calculation of the equation by which the
Product(s) are to be converted into cash. None of Bloomberg, UBS AG, UBS Securities or any of their
subsidiaries or affiliates shall have any obligation or liability, including, without limitation, to
Products customers, in connection with the administration, marketing or trading of the Product(s).
Notwithstanding the foregoing, UBS AG, UBS Securities and their respective subsidiaries and affiliates
may independently issue and/or sponsor financial products unrelated to the Products currently being
issued by Licensee, but which may be similar to and competitive with the Products. In addition, UBS
AG, UBS Securities and their subsidiaries and affiliates actively trade commodities, commodity
indexes and commodity futures (including the Bloomberg Commodity IndexSM and Bloomberg
Commodity Index Total ReturnSM), as well as swaps, options and derivatives which are linked to the
performance of such commodities, commodity indexes and commodity futures. It is possible that this
trading activity will affect the value of the Bloomberg Commodity IndexSM and Products.
The Transaction relates only to Products and does not relate to the exchange-traded physical
commodities underlying any of the Bloomberg Commodity IndexSM components. Purchasers of the
Products should not conclude that the inclusion of a futures contract in the Bloomberg Commodity
IndexSM is any form of investment recommendation of the futures contract or the underlying
exchange-traded physical commodity by Bloomberg, UBS AG, UBS Securities or any of their
subsidiaries or affiliates. The information in the Transaction regarding the Bloomberg Commodity
IndexSM components has been derived solely from publicly available documents. None of Bloomberg,
UBS AG, UBS Securities or any of their subsidiaries or affiliates has made any due diligence inquiries
with respect to the Bloomberg Commodity IndexSM components in connection with Products. None of
Bloomberg, UBS AG, UBS Securities or any of their subsidiaries or affiliates makes any representation
that these publicly available documents or any other publicly available information regarding the
Bloomberg Commodity IndexSM components, including without limitation a description of factors that
affect the prices of such components, are accurate or complete.
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NONE OF BLOOMBERG, UBS AG, UBS SECURITIES OR ANY OF THEIR SUBSIDIARIES OR AFFILIATES
GUARANTEES THE ACCURACY AND/OR THE COMPLETENESS OF THE BLOOMBERG COMMODITY INDEXSM
OR ANY DATA RELATED THERETO AND NONE OF BLOOMBERG, UBS AG, UBS SECURITIES OR ANY OF
THEIR SUBSIDIARIES OR AFFILIATES SHALL HAVE ANY LIABILITY FOR ANY ERRORS, OMISSIONS OR
INTERRUPTIONS THEREIN. NONE OF BLOOMBERG, UBS AG, UBS SECURITIES OR ANY OF THEIR
SUBSIDIARIES OR AFFILIATES MAKES ANY WARRANTY, EXPRESS OR IMPLIED, AS TO RESULTS TO BE
OBTAINED BY CIBC, OWNERS OF THE Product(s) OR ANY OTHER PERSON OR ENTITY FROM THE USE OF
THE BLOOMBERG COMMODITY INDEXSM OR ANY DATA RELATED THERETO. NONE OF BLOOMBERG, UBS
AG, UBS SECURITIES OR ANY OF THEIR SUBSIDIARIES OR AFFILIATES MAKES ANY EXPRESS OR IMPLIED
WARRANTIES AND EXPRESSLY DISCLAIMS ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE BLOOMBERG COMMODITY INDEXSM OR ANY DATA
RELATED THERETO. WITHOUT LIMITING ANY OF THE FOREGOING, TO THE MAXIMUM EXTENT ALLOWED
BY LAW, BLOOMBERG, ITS LICENSORS (INCLUDING UBS), 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 PRODUCT OR INDEX OR
ANY DATA OR VALUES RELATING THERETO — WHETHER ARISING FROM THEIR NEGLIGENCE OR
OTHERWISE, EVEN IF NOTIFIED OF THE POSSIBILITY THEREOF. THERE ARE NO THIRD PARTY
BENEFICIARIES OF ANY AGREEMENTS OR ARRANGEMENTS AMONG BLOOMBERG, UBS SECURITIES AND
CIBC, OTHER THAN UBS AG.
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