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B 2005 , HF AiNFmiiMZN AT HIER , DBLCIHEIMER K REHRIRK

+ DBLCI (DB Liquid Commodity Index) RFEIERHIFER (RERER. BhESE)
® 20065 , DBSIAGIZSREHASRES . %7 ¥ DBLCI-OYZRJIEEL

- DBLCI-OY ( (DB Liquid Commodity Index-Optimum Yield) a1 EEATRES

#1 : 1989-20045DBLCIEHAIER /I1E 2 : 2005FEDBLCIEHI S I KSR
1989-2004 Sliras TG RS B 2005 SR HRER e RS2
DBLCI 12.67% 3.56% 4.21% DBLCI 17.54% 28.10% -14.21%
Crude Ol 20.17% 5.95% 8.99% Crude Oil 22.26% 40.48% -22.01%
Heating Ol 13.86% 5.34% 3.59% Heating Ol 33.49% 40.52% -11.18%
Aluminium -0.96% -1.44% -1.96% Aluminium 24.79% 16.29% 4.63%
Gold 0.99% 0.42% -5.69% Gold 17.97% 17.92% -3.60%
Wheat 1.17% -2.21% -1.03% Wheat -1.38% 10.33% -14.76%
Corn -3.68% -2.03% -5.84% Corn -13.38% 5.37% -21.44%
BHEIEIE : DB Global Markets Research BAARAZ &ERIEE © DB Global Markets Research A AAZ
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2010-04-23 1.08% 1.03% 0.05%
2010-06-11 0.91% 0.67% 0.24%
2010-08-03 0.52% 0.57% -0.05%
2010-10-26 0.96% 1.23% -0.26%
2010-12-07 1.02% 1.11% -0.08%
2010-12-29 1.31% 0.40% 0.91%
2011-02-15 0.81% 0.61% 0.20%
2011-03-11 0.52% 0.54% -0.03%
2011-04-13 0.56% 0.50% 0.06%
2011-04-22 0.50% 0.38% 0.12%
2012-01-17 1.01% 0.74% 0.27%
2012-03-13 0.51% 0.53% -0.01%
2012-08-01 0.53% 0.70% -0.17%
2012-08-23 0.56% 0.75% -0.18%
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2012-12-27 0.52% 0.62% -0.10%
2013-02-04 0.55% 0.69% ~0.14%
2013-03-04 0.52% 0.20% 0.32%
it 14.18% 13.10% 1.08%
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