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This material is prepared and distributed in the UK by Macquarie Bank Limited, London Branch (MBLLB) and 
in the EEA member states (other than the UK) by Macquarie Bank International Limited (MBIL) where 
required.  It is intended only for professional clients and eligible counterparties as defined in the rules of the 
Financial Conduct Authority. MBLLB is registered in England and Wales (Branch No: BR002678, Company 
No: FC018220, Firm Reference No: 170934). MBIL is incorporated and registered in England and Wales 
(Company No. 06309906, Firm Reference No. 471080). The registered office for MBLLB and MBIL is 
Ropemaker Place, 28 Ropemaker Street, London, EC2Y 9HD. MBLLB is authorised and regulated by the 
Australian Prudential Regulation Authority. Authorised by the Prudential Regulation Authority and subject to 
regulation by the Financial Conduct Authority and limited regulation by the Prudential Regulation Authority. 
Details about the extent of our regulation by the Prudential Regulation Authority are available from us on 
request. MBIL is authorised by the Prudential Regulation Authority and regulated by the Financial Conduct 
Authority and the Prudential Regulation Authority.  
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Introduction 

 

The Macquarie Ranked Backwardation Long-Short F0 index (hereinafter, the Index) is designed to provide 

investment exposure to a basket of commodity indices. The Index is designed to be readily accessible to 

market participants and is calculated daily in both an Excess Return and a Total Return format. 

The Index calculation Methodology is precisely outlined in the Macquarie Composite Index Methodology, 

which takes inputs specified in the Index Specification section below. Hence, while that document is self-

contained, the precise replication of the Index requires it to be taken in conjunction with the Index 

Specification below. 

 

Index Specification 

 

Index Name: The Macquarie Ranked Backwardation Long-Short F0 Index 

Index Ticker: MQCC128E Index (Excess Return) 

 MQCC128T Index (Total Return) 

Macquarie Composite Index Methodology Specification 

 

Components: The components specified in the table below: 

Component 

The Macquarie Ranked Backwardation F0 Index 

The Macquarie Reverse Ranked Backwardation F0 

Index 

 

Weighting Methodology: On each Holdings Calculation Date, the Weights of the Macquarie Custom 

Product XX Index shall be set according to the table below: 

Component Weight 

The Macquarie Ranked Backwardation F0 Index 100% 

The Macquarie Reverse Ranked Backwardation F0 

Index 

-100% 

 

Holdings Calculation Date:  The last Index Business Day of a given calendar month. 

Index Calendar:  The set of trading days of the NYSE Euronext Holiday schedule 

(http://www.nyx.com/holidays-and-hours/euronext). 

Index Start Date: 27 Feb 2004. 

http://www.nyx.com/holidays-and-hours/euronext
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Initial Index Level: 100. 

 

Index Documentation Flow: The below diagram shows the underlying components of the Index and 

the document or documents that describe each component. 
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Macquarie Reverse Ranked 

Backwardation F0 Index 
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Backwardation F0– Index 

Specification 
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Methodology 

 Macquarie Index of Futures 
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The Index is the exclusive property of the Index Sponsor. This document has been provided to you solely for 
your internal use and you may not, without the prior written consent of the Index Sponsor, distribute, 
reproduce, in whole or in part, summarise, quote from or otherwise publicly refer to the contents of this 
document or use it as the basis of any financial instrument. This document does not constitute a prospectus, 
offer, invitation or solicitation to buy or sell financial instruments and is not intended to provide the sole basis 
for any evaluation of the securities or any other financial instruments which may be discussed within, referred 
to or based upon the Index. Any offering or potential transaction that may be related to this Index will be 
made separately and subject to distinct documentation and in such case the information contained herein 
may be superseded in its entirety by such documentation in final form. The contents of this document have 
not been reviewed by any regulatory authority, and the distribution of this document and availability of related 
financial instruments in certain jurisdictions may be restricted by law. The Index and any financial 
instruments based on the Index may not be suitable for all investors and any investor must make an 
independent assessment of the appropriateness of any transaction in light of their own objectives and 
circumstances including the potential risks and benefits of entering into such a transaction. If you are in any 
doubt about any of the contents of this document, you should obtain independent professional advice. 

 


