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AFET = Agricultural Futures Exchange of Thailand

BM = Bursa Malaysia Berhad

CME = Chicago Mercantile Exchange

DCE = Dalian Commodity Exchange

JFX = Jarkartar Futures Exchange

MAS = Monetary Authority of Singapore

MCX = Multi Commodity Exchange of India

NCDEX = National Commodity & Derivatives Exchange

NMCE = National Multi-Commodity Exchange of India

SHFE = Shanghai Futures Exchange

SGX = Singapore Exchange

SICOM = Singapore Commodity Exchange

TFEX = Thailand Futures Exchange

TOCOM = Tokyo Commodity Exchange

WFE = World Federation of Exchanges

ZCE = Zhengzhou Commodity Exchange
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bonds
U.S. stocks 1.00 0.58 -0.24 -0.19
International 1.00 -0.07 -0.20
stocks
Commodities 1.00 0.29
U.S. inflation 1.00

#1107 Tbbotson and PIMCO (2006), “Strategic Asset Allocation and Commodities.”
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