
 
 
 
 
 
 
 
 
 
 
 
 
 

 
 

THOMSON REUTERS EQUAL WEIGHT CONTINUOUS        
COMMODITY INDEX (CCI) 
ROLL SCHEDULE 
 

CCI Roll Schedule Updated 2/10 

CCI Roll Schedule 
 

Corn                 March, May, July, September, December 

Wheat               March, May, July, September, December 

Soybeans          January, March, May, July, August, November 

Live Cattle         February, April, June, August, October, December 

Lean Hogs         February, April, June, July, August, October, December 

Gold                  February, April, June, August, December 

Silver                 March, May, July, September, December 

Copper             March, May, July, September, December 

Cocoa               March, May, July, September, December 

Coffee               March, May, July, September, December 

Sugar #11         March, May, July, October 

Cotton               March, May, July, December 

Orange Juice     January, March, May, July, September, November 

Platinum            January, April, July, October 

Crude Oil          all 12 calendar months 

Heating Oil        all 12 calendar months 

Natural Gas       all 12 calendar months 

 

 

NOTE: Each commodity will have from two to five futures that contribute values to the index at any one time.   
Only futures that expire within the next six months are eligible to be included.   
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