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Fund Fact Sheet, LBBW Rohstoffe 1, 28/06/2013

Asset manager: LBBW Asset Management Investmentgesellschaft mbH

Fund name: LBBW Rohstoffe 1

Fund type: Commodity Fund

Asset class: Commodities

Collateral: Euro denominated Bonds with good credit rating

Management style: Model-based backwardation approach  

Fund description:
The fund participates indirectly in the performance of international commodity and commodity futures markets by 

deploying derivatives (e.g. swaps), of which the underlying assets are commodity indices and sub-Indices respectively. The 

fund is currently tracking the LBBW Rohstoffe Top 10 Index. The underlying index prefers commodities with an attractive 

forward curve (positive roll yield) and invests the cash in short-dated Bonds (Euro denominated) with a good credit rating.

Index Structure:

Performance:

Portrait:
Share class institutional: DE000A0MU8J9

Share class retail: DE000A0NAUG6

Share class institutional USD: DE000A1JSV56

Share class institutional CHF: DE000A1JSV64

Fund inception: May 19, 2008

EU Passport: Germany, Austria, Switzerland

UCITS-IV: Yes

Investment Company: LBBW Asset Management

Fund manager: Commodity Team

Management Domicile: Germany

Fund currency: Euro

Assets per June 28, 2013: € 300.1 m

Fiscal year: 01/01/ – 31/12/

Appropriation of earnings: Distribution

Preliminary charge: Max. 5.00 %

Management fee (instit. investors): 0.80 % p.a.

Management fee (retail investors): 1.50 % p.a. 

NAV per June 28, 2013: 84.38 Euro

Benchmark/Universe: DJ UBS Future Commodity Index

€uroFINANZEN 2010:

LBBW Rohstoffe 1 R

Best fund over 1 year
(Commodities/Alternative Investments)

Awards:

For internal use only. Please

do not pass on to retail clients.

€uroFINANZEN 2012:

LBBW Rohstoffe 1 R

Second-best fund

over 3 years
(Commodities/Alternative Investments)
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Asset Allocation Collateral: Country Weights Collateral:

Asset Classes Collateral:Top 10 Holdings Collateral:

Rating Collateral:

1. Eika BoligKreditt A.S. Cov. 2010 (15) 2.62 %

2. HYPO NOE Gruppe Bk. Covered 2010 (13) 2.38 %

3. Swedbank Hypothek Mortg. Covered 2.10 %

4. BNP Parisbas Public Sector SCF 2010 (15) 2.10 %

5. Cais. d‘Amort. de la Dette Soc. 2012 (15) 2.06 %

6. Aktia Real Est. Mtge Bank PLC 2010 (13) 2.04 %

7. UniCredit Bank Austria AG Hyp.-Pfdbr. 2.03 %

8. Bad.-Württemberg, Land FLR-LSA, R. 104 2.00 %

9. Europ. Fin. Stab. Facility (EFSF) 2013 (16) 1.83 %

10. SNS bank N.V. EO-Covered MTN 2009 (15) 1.80 %

Performance in %:

Fund    

Year 2008 -44.09 %
Year 2009 40.46 %
Year 2010 29.28 %
Year 2011 -1,57 %
Year 2012 5.70 %
YTD -13.29 %
MTD -4.20 %
Since inception -8.34 %

Statistical Key Data:

Fund    

Performance 36M p.a.      6.44 %
Volatility 36M p.a.          18.83 % 
Sharpe ratio 0.31
Positive months 36 of 61
Max. loss -22.52 % (Oct 08)
Max. high 14.19 % (May 09)

For internal use only. Please
do not pass on to retail clients.
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Disclaimer

This  presentation is an advertisement and serves as a description of our achievements and the 

respective products. This presentation is neither an investment consultancy, nor an offer to buy or sell 

the mentioned products. It does not replace the individual and personal consultancy for the investor.

The included information was carefully arranged by us and is based on generally accessible sources, 

which we consider to be reliable. However, we cannot guarantee timeliness, completeness and 

correctness. The depiction of historical data or the display of awards obtained for the product’s 

performance do not give any information about future performances. All expressions of opinion 

reflect the current view of our company and can be changed at any time without preannouncement.

The solely binding basis for the purchase of investment funds are in each case the current sales 

brochures in combination with the latest semi-annual reports and/or annual reports. These documents 

are available for free at your consultant’s or you can order them in written form at LBBW Asset 

Management Investmentgesellschaft mbH, Postfach 10 03 51, 70003 Stuttgart. Furthermore, you can 

call them up electronically on the internet page www.lbbw-am.de.

The shares of products issued by LBBW Asset Management Investmentgesellschaft mbH may just be 

offered or sold in such legal systems, where such an offer or such a sale is authorized. The products 

may not be offered, sold,  transferred or forwarded in neither a direct nor an indirect way in the 

United States nor for account of nor in favour of a US citizen. Besides, this document may not be 

distributed or published neither in the United States of America nor in another legal system beyond 

the Federal Republic of Germany.


