Index Fact Sheet

Diapason Commodities Index® Agriculture Non-GMO (DCI® - NGMO) U

General Information :

Index Name:
Index Sponsor :

Index Specifications :

Company Overview :

Launch Date :
Initial Index Value :
Currencies :

Index Symbols :

Diapason Commodities Agriculture Non-GMO Index® (DCI AG NGMO®)
Diapason Commodities Management S.A.

The Diapason Commodities Agriculture Non-GMO Index (“DCI AG NGMO®”) covers a range of
otherwise conventional agricultural commodities but differentiates itself clearly by being restricted to those
which contain no genetically-modified content. The index is published in both USD and EUR and is
designed to offer a liquid, truly international benchmark for Non-GMO investments in OECD countries. It
is composed of futures contracts on physical non-GMO commodities trading on the Euronext and the
Tokyo Grain Exchange. The index is weighted to reflect the importance of international exports for the
NGMO as well as the liquidity of the underlying futures contracts.

Diapason Commodities Management is one of Europe’s largest commodity investment managers. The
company’s mandate is to build, manage and distribute investment products designed around commaodity
indices and commodities in general.
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Calculation in USD and EUR

DCI AG NGMO Total Return (USD)® : DCINGMTR Index DAGNGMTR Index DAGNEUTR Index
DCI AG NGMO Excess Return (USD)® : DCINGMER Index DAGNGMER Index DAGNEUER Index
DCI AG NGMO Price Index (USD)® : DCINGMPI Index DAGNGMPI Index DAGNEUPI Index
Index Weightings :

Feed Wheat

HRS Wheat

HRS Wheat MGEX 21.73%
Milling Wheat Euronext 33.15%
Rapeseed Euronext 26.46%
Corn Euronext 9.94%
Feed Wheat Euronext 8.72%
Rapeseed
Milling Wheat
Re-weighting: Weightings are reviewed once a year in December.

Re-balancing:

The index re-balances monthly according to the weightings specified in the manual.

Diapason Commodities Management - Lausanne & London - http://www.diapasoncm.com - info@diapason-cm.com

This document is provided to you for information purposes only. It is not an offer for purchase or sale of any type of financial instruments. Past performance is not indicative of future returns. Data
and information is provided for informational purposes only. All information has been carefully compiled to ensure maximum accuracy. However, we cannot guarantee and do not guarantee the
accuracy of the information, nor the complete absence of errors and omissions. Diapason Commodities Management S.A. (“Diapason”) and BNP PARIBAS disclaim all responsibility and all liability
for all expenses, losses, damages and costs you might incur as a result of the information being inaccurate or incomplete in any way, and for any reason. Investors must be aware that the
strategies described herein may be speculative and involve substantial risk of loss. An offer can be made only by the approved offering memorandum. The investment vehicles described herein are

not publicly distributed.



