
Fund Reporting as of 30.04.2015. To be read in conjunction with the Key Investor Information Document. 
 
 
 

 

(1) Source: Deutsche Bank, Bloomberg. The Fund’s performance is shown net of all fund fees but gross of any initial charge which will have an impact on the 
realisable value of the investment. Past performance is not a reliable indicator of future results. (2) For the purpose of volatility calculation, Benchmark Index levels 
are considered only for the days when the fund NAV is available to make the comparison with the fund possible. (3) These figures represent the total historical VAR 
of the Sub-Fund’s NAV calculated on the basis of the full NAV history of the relevant share class. 
All information as of 30 April 2015 unless otherwise specified. 
Please refer to the Important Notice at the end of this document. 
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DB Platinum Commodity Euro 

Fund Inception Date: 17.05.2005 Fund Assets under Management: € 112,807,209 

The DB Platinum Commodity Euro (the „Fund“) is an open-ended fund which aims to provide investors with access to commodity returns via the db Commodity 

Euro Index (the „Index“). The Index offers diversified exposure to commodities and comprises of twelve of the most liquid commodities: Crude Oil, Natural Gas, 

Aluminium, Copper, Zinc, Nickel, Lead, Gold, Silver, Wheat, Soybean and Corn. The Index rebalances monthly and bases its allocation on a mean reversion 

algorithm. Commodities which are cheap compared to their long term mean will be over-weighted and commodities which are expensive compared to their long 

term mean will be under-weighted. The weights are capped at 18% with the exception of one commodity which will be capped at 32%. The Index employs the 

Deutsche Bank proprietary Optimum Yield technology at a single commodity level (with the exception of natural gas) with the view of optimizing roll returns. 

Interest payments of the Fund are within the scope of the EU Savings Directive. 

Historical Performance(1) 

 Returns (%) Annualised Returns (%) 

 YTD 1M 3M 6M 1Y 3Y 5Y 
Since 

Launch 

Commodity Euro I1C  -5.32 3.13 0.02 -13.53 -25.66 -8.67 -11.16 0.33 

Bloomberg Commodity Index Euro Hedged TR -3.11 5.46 2.32 -12.87 -25.93 -10.62 -6.25 -3.77 

Excess Return vs the Benchmark -2.21 -2.33 -2.30 -0.66 0.27 1.95 -4.91 4.10 

Annual Returns Since Launch(1) Monthly Return Last 12 Months(1) 

    

Performance Since Launch (17.05.2005 – 30.04.2015)(1) Relative Performance Since Launch (17.05.2005 – 30.04.2015)(1) 

  

Since Launch Risk Profile(1) Top Monthly Movers (%)  

 
Commodity Euro I1C  

Bloomberg Commodity 

Index Euro Hedged TR Leading Movers Lagging Movers 

Annualised Vol.
(2)

 21.67% 19.52% 

Maximum Drawdown -66.06% -63.20% Underlyings Returns Underlyings Returns 

Best Daily Return 10.96% 7.71% Lead 15.37 Wheat -7.78 

Worst Daily Return -7.60% -6.63% WTI Crude Oil 12.87 Corn -4.30 

% of days with positive returns 50.85% 50.18% Nickel 12.43 Silver -2.80 

Sharpe Ratio
(2)

 <0 <0 Zinc 11.90 Soybean -0.31 

VaR 95%/1M
(3)

 9.37% 9.25% Aluminium 7.25 Gold -0.05 
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Commodity Euro I1C  (DBCMI1C LX) Bloomberg Commodity Index Euro Hedged TR (BCOMHET)
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04/14 -
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%

13.24 32.38 60.89 -41.45 32.18 12.42 -35.38 4.85 -2.26 -25.66Commodity Euro

21.11 1.25 23.40 -48.49 20.87 26.19 -19.65 -6.37 2.97 -25.93Bloomberg Cmdy Index

-12.00%

-6.00%

0.00%
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Commodity Euro I1C  (DBCMI1C LX) Bloomberg Commodity Index Euro Hedged TR (BCOMHET)

05/14 06/14 07/14 08/14 09/14 10/14 11/14 12/14 01/15 02/15 03/15 04/15%

-1.31 1.40 -4.95 -0.64 -8.64 -0.44 -4.57 -4.30 -5.34 1.09 -4.07 3.13Commodity Euro

-2.91 0.60 -5.11 -1.07 -6.51 -0.83 -4.11 -6.22 -5.31 2.57 -5.40 5.46Bloomberg Cmdy Index
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Index Composition – Deutsche Bank Commodity Euro IndexTM 
Index Composition –  

Bloomberg Commodity Index Euro Hedged TR Constituents 

  

Source: Deutsche Bank, as of 30 April 2015 Source: Bloomberg, as of 30 April 2015 
 
 

Key Facts 
 

Issuer / Manager DB Platinum / Deutsche Asset & Wealth Management Investment S.A. 
 

Share Classes R1C R1C-A R2C-A I1C I2C 

WKN A0D97Z A0HMNV A0JDXF A0D970 A0RPTC 

ISIN-Code LU0216467174 LU0229883953 LU0245949630 LU0216467257 LU0435098701 

BBG Code DBCMR1C LX DBPCOME LX DBCMR2A LX DBCMI1C LX DBCEI2C LX 

Currency EUR EUR EUR EUR EUR 

Tax Reporting (ISO Country Codes) AT, DE AT, DE AT, DE AT, DE AT, DE 

Upfront Fee Up to 5.00% Up to 5.00% 0.00% 0.00% 0.00% 

Management Fee p.a. 1.20% 2.00% 2.50% 0.75% 0.75% 

Fixed Fee p.a. 0.10% 0.10% 0.10% 0.10% 0.10% 

Taxe d’Abonnement p.a. 0.05% 0.05% 0.05% 0.01% 0.01% 

All-in Fee (TER) 1.35% 2.15% 2.65% 0.86% 0.86% 

Index Replication Cost p.a.
(4)

 1.10% 1.10% 1.10% 1.10% 1.10% 

Minimum Subscription 1 share 1 share 1 share 1 share 1 share 

Fund NAV per Share € 98.37 € 82.64 € 40.83 € 10,330.23 € 57.31 

Launch Date 17.05.2005 27.02.2006 22.09.2008 17.05.2005 17.08.2009 
 

Benchmark Index Deutsche Bank Commodity Euro IndexTM (BBG: DBLCMCTE) 

Subscription Deadline 2:00 p.m. CET (T) 

Settlement T+3 

Maturity No maturity 
 

(4) The Index Replication Cost is deducted from the closing level of the Index on a daily basis. 

Registered Countries (I1C Share Class) 

Austria, Denmark, Finland, France, Germany, Italy, Luxembourg, Netherlands, Norway, Portugal, Spain, Sweden, Switzerland, UK 
 
 

Important Notice 

Investments in funds involve numerous risks including, among others, general market risks, credit risks, foreign exchange risks, interest rate risks and liquidity risks 

Key risk factors to consider before investing: 

— The value of an investment in a Deutsche Bank fund may go down as well as up and can result in losses, up and including a total loss of the amount initially invested. 

— Commodity prices react, among other things, to economic factors such as changing supply and demand relationships, weather conditions and other natural events, the agricultural, 
trade, fiscal, monetary and other policies of governments and other unforeseeable events all of which may affect your investment. 

— The investor will bear the counterparty risk from the swap transaction with Deutsche Bank AG. The counterparty exposure is limited to 10% of the Fund NAV according to UCITS 
rules. 

Other important information 
DB Platinum

®
, DB Platinum is a registered trademark of Deutsche Bank AG. The registered office of DB Platinum (RCS no.: B-104.413), a company registered in Luxembourg, is located at 

11-13, Boulevard de la Foire, L-1528 Luxembourg, Luxembourg, and is registered as an undertaking for collective investment pursuant to Part I of the law of 17 December 2010 and 
therefore qualifies as a UCITS under all relevant laws and regulations. Deutsche Asset & Wealth Management Investment S.A. acts as the management company. Investors should be 
aware that DB may from time to time own interests in the Fund which may represent a significant amount or proportion of the overall investor holdings in the Fund. Investors should 
consider what possible impact such holdings, or any disposal thereof, by DB may have on them. 

This document does not create any legally binding obligations on the part of Deutsche Bank AG and/or its affiliates. Without limitation, this document does not constitute investment advice 
and does not constitute an offer or recommendation to enter into any transaction. It is not intended for distribution or use by any person or entity who is a citizen or resident of or located in 
any jurisdiction where such distribution, publication or use would be prohibited. The Fund may neither be offered for sale nor sold in the USA, to US Persons or persons residing in the 
USA. Please refer to the relevant fund’s full prospectus and the relevant Key Investor Document for more information on the Fund which is available in English on request or on 
systematic.deutscheawm.com. 

The information contained in this document is believed to be correct, complete and accurate and every effort has been made to represent accurate information. However, no representation 
or warranty, expressed or implied, is made as to the accuracy, completeness or correctness of the information contained in this document. Deutsche Bank assumes no responsibility or 
liability for any errors or omissions with respect to this information. The information contained in this document is provided for information purposes only. In the case of any inconsistency 
with the relevant prospectus of a product, the latest version of the prospectus shall prevail. Issued in the UK by DB AG London Branch. DB is authorised under German Banking Law 
(competent authority:BaFin – Federal Financial Supervising Authority) and DB AG London Branch is regulated by the Financial Conduct Authority for the conduct of UK business. 

Additional information for investors in Switzerland 
The Representative and Paying Agent in Switzerland is Deutsche Bank (Suisse) S.A., Place des Bergues 3, 1201 Geneva and its branches in Zurich and Lugano. 

The prospectus, key investor information, articles of association, annual and semi-annual reports are all available in German language from the Representative in printed form free of 
charge or in electronic form from the website systematic.deutscheawm.com. 

© Deutsche Bank AG 2015 
 

33.28  WTI Sweet Light Crude 12.92  Corn

11.78  Gold 9.82  Silver

9.35  Wheat 7.42  Soyabean

3.35  Copper 2.63  Primary Nickel

2.59  Natural Gas 2.55  Aluminium

2.48  Lead 1.84  Zinc

11.25  Gold 9.39  WTI Crude Oil 8.95  Brent Crude

8.27  Natural Gas 7.63  Copper 6.48  Corn

5.27  RBOB Gasoline 5.08  Soybean 4.81  Aluminium

4.31  ULS Diesel 4.04  Silver 3.45  Sugar

2.90  Live Cattle 2.63  Wheat 2.60  Soybean Oil

2.57  Zinc 2.37  Soybean Meal 1.93  Lean Hogs

1.84  Nickel 1.68  Coffee 1.64  Cotton

0.91  Kansas Wheat

http://systematic.deutscheawm.com/
http://systematic.deutscheawm.com/

