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Statement of net assets 
 

Elements of statement of net assets Accounting currency of the CIU: EUR 
Amount at the 

periodic closing 

a) Eligible financial securities mentioned in 1° of I of article L.214-20 / 1° of I of  
article L.214-24-55 of the [French] Monetary and Financial Code 

31,221,807.79 

b) Bank assets 16,537.77 

c) Other assets held by the CIU 16,072,508.35 

d) Total assets held by the CIU (lines a+b+c) 47,310,853.91 

e) Liabilities -10,399,218.01 

f) Net inventory value (lines d+e = CIU net assets) 36,911,635.90 

 
 
 
 
 

Number of outstanding units or equities and net inventory value per unit 
or equity 
 

Units or equities 
Number of outstanding 

units or equities 

Currency of 
units or 
equities 

Net inventory value 
per unit or equity 
(Net Asset Value) 

EQUITY DIST / FR0000021842 622,012 EUR 59.3423 

 
 
 
 
 

Tracking error 
 
The tracking error objective is calculated over a period of 52 weeks. 
 

Units or equities Tracking error 

EQUITY DIST / FR0000021842 0.1676% 
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Securities portfolio 
 

Elements of the securities portfolio 

Percentage 

Net assets Total assets 

a) Eligible financial securities and money market instruments accepted for trading on a 
regulated market within the meaning of article L. 422-1° of the [French] Monetary and 
Financial Code. 

and b) Eligible financial securities and money market instruments accepted for trading 
on another regulated market operating on a regular basis, that is recognised and open 
to the public and that has its head office in a Member State of the European Union or 
in another State that is a party to the agreement on the European Economic Area. 

84.59 65.99 

c) Eligible financial securities and money market instruments officially listed on a stock 
exchange of a third party country or that are traded on another market of a third party 
country that is regulated, operating on a regular basis, recognised and open to the 
public, provided that this stock exchange or market is not included in a list issued by 
the [French] Financial Markets Authority or that the selection of this stock exchange or 
market is stipulated by the law or by the regulations or the articles of association of the 
CIU / of the general purpose investment fund. 

- - 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° of I 
of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 
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Assets allocation by currency 
 

Currencies (10 main currencies) 

Amount 
In the accounting currency 

of the CIU Percentage 

EUR Net assets Total assets 

EUR 31,221,807.79 84.59 65.99 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

Other currencies - - - 

Total 31,221,807.79 84.59 65.99 

 
 
 

Assets allocation by country of residence of the issuer 
 

Countries (10 main countries) 

Percentage 

Net assets Total assets 

Belgium 69.24 54.01 

France 13.19 10.29 

Luxembourg 1.52 1.19 

Netherlands 0.64 0.50 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

Other countries - - 

Total 84.59 65.99 
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Assets allocation by economic sector 
 

Economic sector (10 main sectors) 

Percentage 

Net assets Total assets 

Specialty chemistry 13.42 10.48 

Conventional electricity 13.19 10.29 

Banks 12.57 9.80 

Brewers 10.89 8.49 

Specialised financial activities 9.85 7.69 

Life insurance 6.16 4.80 

Pharmacy 5.83 4.55 

Biotechnology 4.14 3.23 

Wired telecommunications 2.84 2.22 

SCPI industrial and office assets 1.59 1.24 

Other sectors 4.11 3.20 

Total  84.59 65.99 

 
 
 

Breakdown of the other assets by type 
 

Type of assets 

Percentage 

Net assets Total assets 

UNITS OR EQUITIES OF UCITS: 
- general professional funds 

- 
- 

- 
- 

- Feeder UCITS - - 

- Specialised professional funds - - 

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation 
investment mutual fund), FIP (local investment fund)) 

- - 

- OPCI (real estate collective investment fund) and OPPCI (professional real estate 
collective investment fund) 

- - 

- Other - - 

OTHER TYPES OF ASSETS: 
- Warrants 

- 
- 

- 
- 

- Cash certificates - - 

- Promissory notes - - 

- Mortgage notes - - 

- Other - - 

TOTAL - - 
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List of movements occurring in the composition of the securities 
portfolio, during the reference period 
 

Elements of the securities portfolio 
Movements 
(in amount) 

Accounting currency of the CIU: EUR Acquisitions 
Sales / 

Redemptions 

a) Eligible financial securities and money market instruments accepted for trading 
on a regulated market within the meaning of article L. 422-1° of the [French] 
Monetary and Financial Code. 

and b) Eligible financial securities and money market instruments accepted for 
trading on another regulated market operating on a regular basis, that is 
recognised and open to the public and that has its head office in a Member State 
of the European Union or in another State that is a party to the agreement on the 
European Economic Area. 

2,214,616.63 10,152,184.24 

c) Eligible financial securities and money market instruments officially listed on a 
stock exchange of a third party country or that are traded on another market of a 
third party country that is regulated, operating on a regular basis, recognised and 
open to the public, provided that this stock exchange or market is not included in 
a list issued by the [French] Financial Markets Authority or that the selection of 
this stock exchange or market is stipulated by the law or by the regulations or the 
articles of association of the CIU / of the general purpose investment fund. 

- - 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° 
of I of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 

Total over the period 2,214,616.63 10,152,184.24 
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Indication of the quantified data relative to unit dividend distributions 
and/or net capital gains or losses (NCG) paid during the period or yet to 
be paid, after deduction of taxes 
 

Date Category of units / equities 

Currency of 

units / equities Nature 

Unit net 

amount Unit tax credit 

Unit gross 

amount 

13/12/2017 D / FR0000021842 EUR Interim dividend paid 0.0302 - 0.0302 

- - D / FR0000021842 EUR Paid dividend 0.399 - 0.399 

- - D / FR0000021842 EUR Paid dividend 0.1408 - 0.1408 



LYXOR BEL 20 TR (DR) UCITS ETF  
(Compartment of the Multi Units France mutual fund) 

935804  8 Periodic Information Document: 30.04.2018 

 

Transparency of securities financing operations and reuse of financial 
instruments SFTR regulation 
 

(Accounting currency of the CIU) 
 
 
1. General information. 
 
1.1. Amount of securities and raw materials loaned in proportion with the total assets that can be loaned, 
defined as excluding the cash and cash equivalents. 
 
 Securities 

lending 

% of assets that  
can be loaned 

15.42 

 
1.2. Amount of the assets committed to each type of securities financing operation and total return swap, 
expressed in absolute value (in the currency of the collective investment undertaking) and in proportion with the 
assets under management of the collective investment undertaking. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Absolute value 5,691,369.35 - - - - 

% of assets under 
management 

15.42 - - - - 

 
 
2. Concentration data 
 
2.1. The ten biggest issuers of guarantees for all types of securities financing operations and total return swaps 
(breakdown of the volumes of guarantees and raw materials received, with the names of the issuers). 
 

1 
Name ELECTRICITE DE FRANCE 

Amount 1,814,726.33 

2 
Name ALPHABET 

Amount 1,256,143.35 

3 
Name AMADEUS IT HOLDING 

Amount 1,048,050.24 

4 
Name VALEO 

Amount 970,397.00 

5 
Name CAP GEMINI 

Amount 957,478.50 

6 
Name BNP PARIBAS 

Amount 791,528.50 

7 
Name ATOS 

Amount 764,660.00 

8 
Name AUTOLIV 

Amount 755,342.82 

9 
Name CREDIT AGRICOLE 

Amount 642,725.00 
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10 
Name BANK OF AMERICA CORP 

Amount 640,930.81 

 
2.2. The ten main counterparties for each type of securities financing operation and total return swap separately 
(name of the counterparty and gross volume of operations in progress). 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Name 

SOCIETE 
GENERALE 

- - - - 

Amount 5,691,369.35 - - - - 

 
 
3. Aggregated operation data for each type of securities financing operation and total return swap separately, 
broken down according to the following categories. 
 
3.1. Type and quality of the guarantees. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Cash - - - - - 

Security 10,154,229.75 - - - - 

Rating or literary Not applicable 

 
3.2. Guarantee maturity. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - - 

More than 1 year - - - - - 

Open 10,154,229.75 - - - - 

 
3.3. Guarantee currency. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Currency EUR - - - - 

Amount 7,501,812.77 - - - - 

2 
Currency USD - - - - 

Amount 2,652,416.98 - - - - 
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3.4. Maturity of the securities financing operations and total return swaps. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month 4,396,545.18 - - - - 

1 to 3 months 563,297.10 - - - - 

3 months to 1 year - - - - - 

More than 1 year 731,527.07 - - - - 

Open - - - - - 

 
3.5. Countries where the counterparties are established. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Country FRANCE - - - - 

Amount 5,691,369.35 - - - - 

 
3.6. Settlement and clearing. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Tripartite - - - - - 

Central counterparty - - - - - 

Bilateral 5,691,369.35 - - - - 

 
 
4. Data on the reuse of guarantees (collateral). 
 
Financial guarantees received in a non-cash form shall not be sold, reinvested or pledged.  
 
 
5. Retention of the guarantees received by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 

Number of custodians 1 

1 
Name SOCIETE GENERALE 

Amount 10,154,229.75 

 
 
6. Retention of the guarantees provided by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 
The custodian, Société Générale S.A., exercises three types of responsibility; respectively, the monitoring of the 
regularity of the decisions of the management company, the monitoring of cash flows of the CIU and the custody of the 
assets of the CIU. 

Société Générale S.A also works with a limited number of sub-custodians, selected according to the most rigorous 
quality standards, including the management of possible conflicts of interest which may arise from these appointments. 
The Custodian has established an effective policy for identification, prevention and management of conflicts of interest, in 
compliance with national and international regulations as well as international norms.  
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7. Data on the earnings and costs for each type of securities financing operation and total return swap. 
 
The CIU may use techniques for efficient management of portfolios, in compliance with the provisions of article R214-18 
of the [French] Monetary and Financial Code, and in particular, temporary sales of securities. 

- Maximum proportion of assets under management which may be subjected to securities financing transactions: up to 
25% of the assets of the CIU. 

- Expected proportion of assets under management which may be subject to securities financing transactions: 20% of the 
assets of the CIU. 

The revenues generated by the securities lending transactions (from which direct and indirect operational costs borne by 
the Agent and, as the case may be, by the management company, must be deducted) must be paid to the CIU in 
question. Insofar as these indirect or direct costs do not increase the operating costs of the CIU, they were excluded from 
current expenses. 

 
7.1. Earnings 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

CIU (absolute value) 12,888.91 - - - - 

CIU (% of total earnings) 65.00 - - - - 

Manager (absolute value) 3,965.82 - - - - 

Manager (% of total earnings) 20.00 - - - - 

Third party (absolute value) 2,974.36 - - - - 

Third party (% of total earnings) 15.00 - - - - 

 
7.2. Costs 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

CIU (absolute value) - - - - - 

CIU (% of total earnings) - - - - - 

Manager (absolute value) - - - - - 

Manager (% of total earnings) - - - - - 

Third party (absolute value) - - - - - 

Third party (% of total earnings) - - - - - 
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Statement of net assets 
 

Elements of statement of net assets Accounting currency of the CIU: GBP 
Amount at the 

periodic closing 

a) Eligible financial securities mentioned in 1° of I of article L.214-20 / 1° of I of  
article L.214-24-55 of the [French] Monetary and Financial Code 

7,838,426.21 

b) Bank assets 0.04 

c) Other assets held by the CIU 8,863,723.82 

d) Total assets held by the CIU (lines a+b+c) 16,702,150.07 

e) Liabilities -8,791,895.18 

f) Net inventory value (lines d+e = CIU net assets) 7,910,254.89 

 
 
 
 
 

Number of outstanding units or equities and net inventory value per unit 
or equity 
 

Units or equities 
Number of outstanding 

units or equities 

Currency of 
units or 
equities 

Net inventory value 
per unit or equity 
(Net Asset Value) 

EQUITY / FR0010438150 1,450,315 GBP 5.4541 

 
 
 
 
 

Tracking error 
 
The tracking error objective is calculated over a period of 52 weeks. 
 

Units or equities Tracking error 

EQUITY / FR0010438150 0.0183% 
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Securities portfolio 
 

Elements of the securities portfolio 

Percentage 

Net assets Total assets 

a) Eligible financial securities and money market instruments accepted for trading on a 
regulated market within the meaning of article L. 422-1° of the [French] Monetary and 
Financial Code. 

and b) Eligible financial securities and money market instruments accepted for trading 
on another regulated market operating on a regular basis, that is recognised and open 
to the public and that has its head office in a Member State of the European Union or 
in another State that is a party to the agreement on the European Economic Area. 

11.86 5.62 

c) Eligible financial securities and money market instruments officially listed on a stock 
exchange of a third party country or that are traded on another market of a third party 
country that is regulated, operating on a regular basis, recognised and open to the 
public, provided that this stock exchange or market is not included in a list issued by 
the [French] Financial Markets Authority or that the selection of this stock exchange or 
market is stipulated by the law or by the regulations or the articles of association of the 
CIU / of the general purpose investment fund. 

87.23 41.31 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° of I 
of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 
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Assets allocation by currency 
 

Currencies (10 main currencies) 

Amount 
In the accounting currency 

of the CIU Percentage 

GBP Net assets Total assets 

USD 3,078,252.82 38.92 18.43 

JPY 3,067,001.41 38.77 18.36 

EUR 913,691.58 11.55 5.47 

CHF 749,466.86 9.47 4.49 

AUD 30,013.54 0.38 0.18 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

Other currencies - - - 

Total 7,838,426.21 99.09 46.93 

 
 
 

Assets allocation by country of residence of the issuer 
 

Countries (10 main countries) 

Percentage 

Net assets Total assets 

Japan 38.76 18.35 

United States of America 38.61 18.29 

Germany 10.98 5.20 

Switzerland 9.47 4.49 

Australia 0.38 0.18 

Russia 0.31 0.14 

Portugal 0.25 0.12 

Netherlands 0.13 0.06 

Finland 0.10 0.05 

Luxembourg 0.10 0.05 

Other countries - - 

Total 99.09 46.93 
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Assets allocation by economic sector 
 

Economic sector (10 main sectors) 

Percentage 

Net assets Total assets 

Internet 20.31 9.60 

Diversified distributors 9.10 4.31 

Clothing distributors 8.15 3.86 

Detached buildings 8.14 3.86 

Personal care products 6.74 3.19 

Pharmacy 5.47 2.59 

Banks 5.25 2.49 

Reinsurance 4.30 2.04 

Media agencies 4.10 1.94 

Semi-conductors 4.06 1.92 

Other sectors 23.47 11.13 

Total  99.09 46.93 

 
 
 

Breakdown of the other assets by type 
 

Type of assets 

Percentage 

Net assets Total assets 

UNITS OR EQUITIES OF UCITS: 
- general professional funds 

- 
- 

- 
- 

- Feeder UCITS - - 

- Specialised professional funds - - 

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation 
investment mutual fund), FIP (local investment fund)) 

- - 

- OPCI (real estate collective investment fund) and OPPCI (professional real estate 
collective investment fund) 

- - 

- Other - - 

OTHER TYPES OF ASSETS: 
- Warrants 

- 
- 

- 
- 

- Cash certificates - - 

- Promissory notes - - 

- Mortgage notes - - 

- Other - - 

TOTAL - - 
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List of movements occurring in the composition of the securities 
portfolio, during the reference period 
 

Elements of the securities portfolio 
Movements 
(in amount) 

Accounting currency of the CIU: GBP Acquisitions 
Sales / 

Redemptions 

a) Eligible financial securities and money market instruments accepted for trading 
on a regulated market within the meaning of article L. 422-1° of the [French] 
Monetary and Financial Code. 

and b) Eligible financial securities and money market instruments accepted for 
trading on another regulated market operating on a regular basis, that is 
recognised and open to the public and that has its head office in a Member State 
of the European Union or in another State that is a party to the agreement on the 
European Economic Area. 

9,874,921.42 13,988,041.16 

c) Eligible financial securities and money market instruments officially listed on a 
stock exchange of a third party country or that are traded on another market of a 
third party country that is regulated, operating on a regular basis, recognised and 
open to the public, provided that this stock exchange or market is not included in 
a list issued by the [French] Financial Markets Authority or that the selection of 
this stock exchange or market is stipulated by the law or by the regulations or the 
articles of association of the CIU / of the general purpose investment fund. 

13,272,261.22 10,281,247.93 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° 
of I of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 

Total over the period 23,147,182.64 24,269,289.09 
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Indication of the quantified data relative to unit dividend distributions 
and/or net capital gains or losses (NCG) paid during the period or yet to 
be paid, after deduction of taxes 
 

Date Category of units / equities 

Currency of 

units / equities Nature 

Unit net 

amount Unit tax credit 

Unit gross 

amount 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 
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Transparency of securities financing operations and reuse of financial 
instruments SFTR regulation 
 

(Accounting currency of the CIU) 
 
 
1. General information. 
 
1.1. Amount of securities and raw materials loaned in proportion with the total assets that can be loaned, 
defined as excluding the cash and cash equivalents. 
 
 Securities 

lending 

% of assets that  
can be loaned 

- 

 
1.2. Amount of the assets committed to each type of securities financing operation and total return swap, 
expressed in absolute value (in the currency of the collective investment undertaking) and in proportion with the 
assets under management of the collective investment undertaking. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Absolute value - - - - 4,771,536.35 

% of assets under 
management 

- - - - 60.32 

 
 
2. Concentration data 
 
2.1. The ten biggest issuers of guarantees for all types of securities financing operations and total return swaps 
(breakdown of the volumes of guarantees and raw materials received, with the names of the issuers). 
 

1 
Name EIFFAGE 

Amount 43,376.40 

2 
Name BURBERRY GROUP 

Amount 37,600.57 

3 
Name RUBIS 

Amount 20,142.27 

4 
Name RYANAIR HOLDINGS 

Amount 13,632.58 

5 
Name AMUNDI 

Amount 9,892.01 

6 
Name WH SMITH 

Amount 9,755.00 

7 
Name VODAFONE GROUP 

Amount 8,954.91 

8 
Name THALES 

Amount 8,934.28 

9 
Name STANDARD LIFE ABERDEEN 

Amount 8,862.18 
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10 
Name HIBERNIA REIT 

Amount 8,603.37 

 
2.2. The ten main counterparties for each type of securities financing operation and total return swap separately 
(name of the counterparty and gross volume of operations in progress). 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Name - - - - 

SOCIETE 
GENERALE 

Amount - - - - 4,771,536.35 

 
 
3. Aggregated operation data for each type of securities financing operation and total return swap separately, 
broken down according to the following categories. 
 
3.1. Type and quality of the guarantees. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Cash - - - - - 

Security - - - - 177,715.21 

Rating or literary Not applicable 

 
3.2. Guarantee maturity. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - - 

More than 1 year - - - - - 

Open - - - - 177,715.21 

 
3.3. Guarantee currency. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Currency - - - - EUR 

Amount - - - - 112,542.55 

2 
Currency - - - - GBP 

Amount - - - - 65,172.66 
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3.4. Maturity of the securities financing operations and total return swaps. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - 4,771,536.35 

More than 1 year - - - - - 

Open - - - - - 

 
3.5. Countries where the counterparties are established. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Country - - - - FRANCE 

Amount - - - - 4,771,536.35 

 
3.6. Settlement and clearing. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Tripartite - - - - - 

Central counterparty - - - - - 

Bilateral - - - - 4,771,536.35 

 
 
4. Data on the reuse of guarantees (collateral). 
 
Financial guarantees received in a non-cash form shall not be sold, reinvested or pledged.  
 
 
5. Retention of the guarantees received by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 

Number of custodians 1 

1 
Name SOCIETE GENERALE 

Amount 177,715.21 

 
 
6. Retention of the guarantees provided by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 
The custodian, Société Générale S.A., exercises three types of responsibility; respectively, the monitoring of the 
regularity of the decisions of the management company, the monitoring of cash flows of the CIU and the custody of the 
assets of the CIU. 

Société Générale S.A also works with a limited number of sub-custodians, selected according to the most rigorous 
quality standards, including the management of possible conflicts of interest which may arise from these appointments. 
The Custodian has established an effective policy for identification, prevention and management of conflicts of interest, in 
compliance with national and international regulations as well as international norms.  
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7. Data on the earnings and costs for each type of securities financing operation and total return swap. 
 
The CIU shall utilise over-the-counter index-linked swaps trading the value of the CIU's assets (or, as the case may be, 
any other asset held by the CIU) against the value of the Benchmark Indicator.  

The revenue and costs linked to these Total Return Swaps (TRS) are included in the assessment of the instruments as 
well as in the result presented in the statement of net assets and the statement of net asset values. 
 



 

 

 

 

 

 

LYXOR INTERNATIONAL ASSET MANAGEMENT (LIAM) 

 
 
 

LYXOR FTSE 250 
UCITS ETF 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
The periodic information document is not certified by the CIU statutory auditor. 
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Statement of net assets 
 

Elements of statement of net assets Accounting currency of the CIU: GBP 
Amount at the 

periodic closing 

a) Eligible financial securities mentioned in 1° of I of article L.214-20 / 1° of I of  
article L.214-24-55 of the [French] Monetary and Financial Code 

9,355,930.12 

b) Bank assets 0.08 

c) Other assets held by the CIU 10,123,907.55 

d) Total assets held by the CIU (lines a+b+c) 19,479,837.75 

e) Liabilities -10,028,009.61 

f) Net inventory value (lines d+e = CIU net assets) 9,451,828.14 

 
 
 
 
 

Number of outstanding units or equities and net inventory value per unit 
or equity 
 

Units or equities 
Number of outstanding 

units or equities 

Currency of 
units or 
equities 

Net inventory value 
per unit or equity 
(Net Asset Value) 

EQUITY / FR0010438135 379,008 GBP 24.9383 

 
 
 
 
 

Tracking error 
 
The tracking error objective is calculated over a period of 52 weeks. 
 

Units or equities Tracking error 

EQUITY / FR0010438135 0.0159% 
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Securities portfolio 
 

Elements of the securities portfolio 

Percentage 

Net assets Total assets 

a) Eligible financial securities and money market instruments accepted for trading on a 
regulated market within the meaning of article L. 422-1° of the [French] Monetary and 
Financial Code. 

and b) Eligible financial securities and money market instruments accepted for trading 
on another regulated market operating on a regular basis, that is recognised and open 
to the public and that has its head office in a Member State of the European Union or 
in another State that is a party to the agreement on the European Economic Area. 

19.53 9.48 

c) Eligible financial securities and money market instruments officially listed on a stock 
exchange of a third party country or that are traded on another market of a third party 
country that is regulated, operating on a regular basis, recognised and open to the 
public, provided that this stock exchange or market is not included in a list issued by 
the [French] Financial Markets Authority or that the selection of this stock exchange or 
market is stipulated by the law or by the regulations or the articles of association of the 
CIU / of the general purpose investment fund. 

79.46 38.55 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° of I 
of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 
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Assets allocation by currency 
 

Currencies (10 main currencies) 

Amount 
In the accounting currency 

of the CIU Percentage 

GBP Net assets Total assets 

JPY 3,673,932.90 38.88 18.86 

USD 3,657,314.13 38.39 18.77 

EUR 1,793,735.94 18.98 9.21 

CHF 197,932.86 2.09 1.02 

SEK 33,014.29 0.35 0.17 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

Other currencies - - - 

Total 9,355,930.12 98.99 48.03 

 
 
 

Assets allocation by country of residence of the issuer 
 

Countries (10 main countries) 

Percentage 

Net assets Total assets 

Japan 38.88 18.86 

United States of America 38.89 18.63 

Germany 17.30 8.39 

Switzerland 2.09 1.02 

Spain 1.51 0.73 

Sweden 0.35 0.17 

Russia 0.31 0.15 

Luxembourg 0.16 0.08 

- - - 

- - - 

Other countries - - 

Total 98.99 48.03 
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Assets allocation by economic sector 
 

Economic sector (10 main sectors) 

Percentage 

Net assets Total assets 

Internet 15.90 7.70 

Property and damage insurance 13.99 6.79 

Wired telecommunications 7.72 3.75 

Tyres 6.51 3.16 

Diversified distributors 6.15 2.98 

Commercial vehicles & trucks 5.87 2.85 

Electrical components & equipment 5.55 2.69 

Pharmacy 5.36 2.60 

Personal care products 4.22 2.05 

Reinsurance 3.37 1.64 

Other sectors 24.35 11.82 

Total  98.99 48.03 

 
 
 

Breakdown of the other assets by type 
 

Type of assets 

Percentage 

Net assets Total assets 

UNITS OR EQUITIES OF UCITS: 
- general professional funds 

- 
- 

- 
- 

- Feeder UCITS - - 

- Specialised professional funds - - 

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation 
investment mutual fund), FIP (local investment fund)) 

- - 

- OPCI (real estate collective investment fund) and OPPCI (professional real estate 
collective investment fund) 

- - 

- Other - - 

OTHER TYPES OF ASSETS: 
- Warrants 

- 
- 

- 
- 

- Cash certificates - - 

- Promissory notes - - 

- Mortgage notes - - 

- Other - - 

TOTAL - - 
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List of movements occurring in the composition of the securities 
portfolio, during the reference period 
 

Elements of the securities portfolio 
Movements 
(in amount) 

Accounting currency of the CIU: GBP Acquisitions 
Sales / 

Redemptions 

a) Eligible financial securities and money market instruments accepted for trading 
on a regulated market within the meaning of article L. 422-1° of the [French] 
Monetary and Financial Code. 

and b) Eligible financial securities and money market instruments accepted for 
trading on another regulated market operating on a regular basis, that is 
recognised and open to the public and that has its head office in a Member State 
of the European Union or in another State that is a party to the agreement on the 
European Economic Area. 

12,278,050.24 16,667,845.33 

c) Eligible financial securities and money market instruments officially listed on a 
stock exchange of a third party country or that are traded on another market of a 
third party country that is regulated, operating on a regular basis, recognised and 
open to the public, provided that this stock exchange or market is not included in 
a list issued by the [French] Financial Markets Authority or that the selection of 
this stock exchange or market is stipulated by the law or by the regulations or the 
articles of association of the CIU / of the general purpose investment fund. 

11,850,916.72 7,079,019.37 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° 
of I of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 

Total over the period 24,128,966.96 23,746,864.70 
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Indication of the quantified data relative to unit dividend distributions 
and/or net capital gains or losses (NCG) paid during the period or yet to 
be paid, after deduction of taxes 
 

Date Category of units / equities 

Currency of 

units / equities Nature 

Unit net 

amount Unit tax credit 

Unit gross 

amount 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 
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Transparency of securities financing operations and reuse of financial 
instruments SFTR regulation 
 

(Accounting currency of the CIU) 
 
 
1. General information. 
 
1.1. Amount of securities and raw materials loaned in proportion with the total assets that can be loaned, 
defined as excluding the cash and cash equivalents. 
 
 Securities 

lending 

% of assets that  
can be loaned 

- 

 
1.2. Amount of the assets committed to each type of securities financing operation and total return swap, 
expressed in absolute value (in the currency of the collective investment undertaking) and in proportion with the 
assets under management of the collective investment undertaking. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Absolute value - - - - 4,457,134.08 

% of assets under 
management 

- - - - 47.16 

 
 
2. Concentration data 
 
2.1. The ten biggest issuers of guarantees for all types of securities financing operations and total return swaps 
(breakdown of the volumes of guarantees and raw materials received, with the names of the issuers). 
 

1 
Name ALLERGAN 

Amount 33,801.42 

2 
Name EIFFAGE 

Amount 26,060.47 

3 
Name RUBIS 

Amount 22,009.39 

4 
Name BP 

Amount 17,721.72 

5 
Name DEVOTEAM 

Amount 17,525.05 

6 
Name GLAXOSMITHKLINE 

Amount 12,407.29 

7 
Name ROYAL DUTCH SHELL 

Amount 11,946.32 

8 
Name TULLOW OIL 

Amount 11,423.71 

9 
Name VODAFONE GROUP 

Amount 10,990.50 
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10 
Name INGENICO GROUP 

Amount 10,860.09 

 
2.2. The ten main counterparties for each type of securities financing operation and total return swap separately 
(name of the counterparty and gross volume of operations in progress). 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Name - - - - 

SOCIETE 
GENERALE 

Amount - - - - 4,457,134.08 

 
 
3. Aggregated operation data for each type of securities financing operation and total return swap separately, 
broken down according to the following categories. 
 
3.1. Type and quality of the guarantees. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Cash - - - - - 

Security - - - - 212,947.85 

Rating or literary Not applicable 

 
3.2. Guarantee maturity. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - - 

More than 1 year - - - - - 

Open - - - - 212,947.85 

 
3.3. Guarantee currency. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Currency - - - - EUR 

Amount - - - - 94,776.34 

2 
Currency - - - - GBP 

Amount - - - - 73,781.79 

3 
Currency - - - - USD 

Amount - - - - 44,389.72 
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3.4. Maturity of the securities financing operations and total return swaps. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - 4,457,134.08 

More than 1 year - - - - - 

Open - - - - - 

 
3.5. Countries where the counterparties are established. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Country - - - - FRANCE 

Amount - - - - 4,457,134.08 

 
3.6. Settlement and clearing. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Tripartite - - - - - 

Central counterparty - - - - - 

Bilateral - - - - 4,457,134.08 

 
 
4. Data on the reuse of guarantees (collateral). 
 
Financial guarantees received in a non-cash form shall not be sold, reinvested or pledged.  
 
 
5. Retention of the guarantees received by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 

Number of custodians 1 

1 
Name SOCIETE GENERALE 

Amount 212,947.85 

 
 
6. Retention of the guarantees provided by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 
The custodian, Société Générale S.A., exercises three types of responsibility; respectively, the monitoring of the 
regularity of the decisions of the management company, the monitoring of cash flows of the CIU and the custody of the 
assets of the CIU. 

Société Générale S.A also works with a limited number of sub-custodians, selected according to the most rigorous 
quality standards, including the management of possible conflicts of interest which may arise from these appointments. 
The Custodian has established an effective policy for identification, prevention and management of conflicts of interest, in 
compliance with national and international regulations as well as international norms.  
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7. Data on the earnings and costs for each type of securities financing operation and total return swap. 
 
The CIU shall utilise over-the-counter index-linked swaps trading the value of the CIU's assets (or, as the case may be, 
any other asset held by the CIU) against the value of the Benchmark Indicator.  

The revenue and costs linked to these Total Return Swaps (TRS) are included in the assessment of the instruments as 
well as in the result presented in the statement of net assets and the statement of net asset values. 
 



 

 

 

 

 

 

LYXOR INTERNATIONAL ASSET MANAGEMENT (LIAM) 

 
 
 

LYXOR IBOXX $ 
TREASURIES 10Y + 
(DR) UCITS ETF 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
The periodic information document is not certified by the CIU statutory auditor. 
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Statement of net assets 
 

Elements of statement of net assets Accounting currency of the CIU: USD 
Amount at the 

periodic closing 

a) Eligible financial securities mentioned in 1° of I of article L.214-20 / 1° of I of  
article L.214-24-55 of the [French] Monetary and Financial Code 

91,812,235.05 

b) Bank assets 13,100.05 

c) Other assets held by the CIU 14,864,631.41 

d) Total assets held by the CIU (lines a+b+c) 106,689,966.51 

e) Liabilities -16,916,103.80 

f) Net inventory value (lines d+e = CIU net assets) 89,773,862.71 

 
 
 
 
 

Number of outstanding units or equities and net inventory value per unit 
or equity 
 

Units or equities 

Number of 
outstanding units 

or equities 

Currency of 
units or 
equities 

Net inventory value 
per unit or equity 
(Net Asset Value) 

EQUITY DIST / FR0010961003 566,001 USD 134.3768 

EQUITY MONTHLY HEDGED TO EUR - DIST / 
FR0013217718 

116,000 EUR 97.8686 

 
 
 
 
 

Tracking error 
 
The tracking error objective is calculated over a period of 52 weeks. 
 

Units or equities Tracking error 

EQUITY DIST / FR0010961003 0.0370% 

EQUITY MONTHLY HEDGED TO EUR - DIST / FR0013217718 0.1653% 
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Securities portfolio 
 

Elements of the securities portfolio 

Percentage 

Net assets Total assets 

a) Eligible financial securities and money market instruments accepted for trading on a 
regulated market within the meaning of article L. 422-1° of the [French] Monetary and 
Financial Code. 

and b) Eligible financial securities and money market instruments accepted for trading 
on another regulated market operating on a regular basis, that is recognised and open 
to the public and that has its head office in a Member State of the European Union or 
in another State that is a party to the agreement on the European Economic Area. 

99.99 84.13 

c) Eligible financial securities and money market instruments officially listed on a stock 
exchange of a third party country or that are traded on another market of a third party 
country that is regulated, operating on a regular basis, recognised and open to the 
public, provided that this stock exchange or market is not included in a list issued by 
the [French] Financial Markets Authority or that the selection of this stock exchange or 
market is stipulated by the law or by the regulations or the articles of association of the 
CIU / of the general purpose investment fund. 

- - 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° of I 
of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets 2.28 1.92 
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Assets allocation by currency 
 

Currencies (10 main currencies) 

Amount 
In the accounting currency 

of the CIU Percentage 

USD Net assets Total assets 

USD 89,761,263.45 99.99 84.13 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

Other currencies - - - 

Total 89,761,263.45 99.99 84.13 

 
 
 

Assets allocation by country of residence of the issuer 
 

Countries (10 main countries) 

Percentage 

Net assets Total assets 

United States of America 99.99 84.13 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

Other countries - - 

Total 99.99 84.13 
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Assets allocation by economic sector 
 

Economic sector (10 main sectors) 

Percentage 

Net assets Total assets 

State 99.99 84.13 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

Other sectors - - 

Total  99.99 84.13 

 
 
 

Breakdown of the other assets by type 
 

Type of assets 

Percentage 

Net assets Total assets 

UNITS OR EQUITIES OF UCITS: 
- general professional funds 

- 
- 

- 
- 

- Feeder UCITS - - 

- Specialised professional funds - - 

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation 
investment mutual fund), FIP (local investment fund)) 

- - 

- OPCI (real estate collective investment fund) and OPPCI (professional real estate 
collective investment fund) 

- - 

- Other - - 

OTHER TYPES OF ASSETS: 
- Warrants 

2.28 
- 

1.92 
- 

- Cash certificates - - 

- Promissory notes - - 

- Mortgage notes - - 

- Other 2.28 1.92 

TOTAL 2.28 1.92 
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List of movements occurring in the composition of the securities 
portfolio, during the reference period 
 

Elements of the securities portfolio 
Movements 
(in amount) 

Accounting currency of the CIU: USD Acquisitions 
Sales / 

Redemptions 

a) Eligible financial securities and money market instruments accepted for trading 
on a regulated market within the meaning of article L. 422-1° of the [French] 
Monetary and Financial Code. 

and b) Eligible financial securities and money market instruments accepted for 
trading on another regulated market operating on a regular basis, that is 
recognised and open to the public and that has its head office in a Member State 
of the European Union or in another State that is a party to the agreement on the 
European Economic Area. 

39,218,803.32 58,899,500.37 

c) Eligible financial securities and money market instruments officially listed on a 
stock exchange of a third party country or that are traded on another market of a 
third party country that is regulated, operating on a regular basis, recognised and 
open to the public, provided that this stock exchange or market is not included in 
a list issued by the [French] Financial Markets Authority or that the selection of 
this stock exchange or market is stipulated by the law or by the regulations or the 
articles of association of the CIU / of the general purpose investment fund. 

- - 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° 
of I of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets 796,204.75 1,351,223.78 

Total over the period 40,015,008.07 60,250,724.15 
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Indication of the quantified data relative to unit dividend distributions 
and/or net capital gains or losses (NCG) paid during the period or yet to 
be paid, after deduction of taxes 
 

Date Category of units / equities 

Currency of 

units / equities Nature 

Unit net 

amount Unit tax credit 

Unit gross 

amount 

13/12/2017 EQUITY DIST / FR0010961003 USD Paid dividend 1.32 - 1.32 

- EQUITY DIST / FR0010961003 USD Paid dividend 0.53 - 0.53 

- 
EQUITY MONTHLY HEDGED 
DIST / FR0013217718 

EUR Interim dividend paid 0.74072 - 0.74072 

- 
EQUITY MONTHLY HEDGED 
DIST / FR0013217718 

EUR Paid dividend 0.8583 - 0.8583 

 

 

 

 
 

Transparency of securities financing operations and reuse of financial 
instruments SFTR regulation 
 

(Accounting currency of the CIU) 
 
 
In the course of the fiscal year, the CIU did not perform financing operations subject to the Securities Financing 
Transactions Regulation, i.e. repos, securities or commodities lending/borrowing transactions, buy-sell back or sell-buy 
back transactions, margin lending transactions, or total return swaps (TRS). 
 



LYXOR IBOXX $ TREASURIES 10Y + (DR) UCITS ETF 
(Compartment of the Multi Units France mutual fund) - semi-annual report dated 30/04/2018 

  8  

 

APPENDIX TO THE REPORT 
intended for Swiss subscribers 

 

This appendix makes the annual report compliant with the FINMA requirements for marketing in Switzerland. It has 

not been certified by the statutory auditors. 

 

Country of origin of the Fund 

France. 

 

Representative of the Swiss Fund 

Société Générale, Paris, Zurich Branch, has been authorised by the FINMA as the Fund’s representative in Switzerland 

while also assuming the payment service. The prospectus, articles of association, annual and semi-annual reports of the 

Fund, the KIIDs as well as the list of purchases and sales made by the Fund during the fiscal year can be obtained on 

request and at no cost from the representative’s head office in Switzerland, Société Générale, Paris, Zürich Branch, 

Talacker 50, P.O. Box 5070, 8021 Zürich. 

 

Calculation of the Total Expense Ratio (in compliance with the recommendations of the Swiss Funds & Asset 

Management Association SFAMA) 

 

Annual closing of the collective investment: 31-Oct.   

    

Average assets of the fund for the period 

from 29/04/17 to 30/04/18: 
108,741,834.76   

    

Fund management commission:  % tax included  

    

UNIT D-USD 

UNIT Monthly hedged D-EUR 

 

0.07 

0.15 

 

% tax included 

% tax included 

 

 

Unit D-USD    

    

Average assets of the fund for the period 

from 29/04/17 to 30/04/18: 
103,763,618.11   

    

Excerpt from the income statement    

    

Expenses in euros Half-yearly report Annual report Half-yearly report 

 28/04/2017 31/10/2017 30/04/2018 

Fund management commission 30,870.43 74,000.11 29,863.69 

Performance fee to be paid to the manager of 

collective investments of capital 
0.00 0.00 0.00 

Custodian bank fee 0.00 0.00 0.00 

Other expenses 0.00 0.00 0.00 

Taxes 0.00 0.00 0.00 

Total operating expenses 30,870.43 74,000.11 29,863.69 

 

 
   

Calculation of the TER for 12 months, from 28/04/17 to 30/04/18: 

 

TER, including performance fee 

 

(((74,000.11 - 30,870.43) + 29,863.69) / 103,763,618.11) * 100 

 

 0.07 %  

 

Performance fee as a share in percentage of the net average assets 

 

 - %  
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Unit Monthly hedged D-EUR    

    

Average assets of the fund for the period 

from 29/04/17 to 30/04/18: 
4,978,216.65   

    

Excerpt from the income statement    

    

Expenses in euros Half-yearly report Annual report Half-yearly report 

 28/04/2017 31/10/2017 30/04/2018 

Fund management commission 37.44 1,392.91 6,127.94 

Performance fee to be paid to the manager of 

collective investments of capital 
0.00 0.00 0.00 

Custodian bank fee 0.00 0.00 0.00 

Other expenses 0.00 0.00 0.00 

Taxes 0.00 0.00 0.00 

Total operating expenses 37.44 1,392.91 6,127.94 

 

 
   

Calculation of the TER for 12 months, from 28/04/17 to 30/04/18: 

 

TER, including performance fee 

 

(((1,392.91 - 37.44) + 6,127.94) / 4,978,216.65) * 100 

 

 0.15 %  

 

Performance fee as a share in percentage of the net average assets 

 

 - %  
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BALANCE SHEET assets 
 

 30.04.2018 28.04.2017 

Currency USD USD 

Net fixed assets 

 

Deposits 

 

Financial instruments 

 

EQUITIES AND SIMILAR SECURITIES 

Traded on a regulated or similar market 

Not traded on a regulated or similar market 

 

BONDS AND SIMILAR SECURITIES 

Traded on a regulated or similar market 

Not traded on a regulated or similar market 

 

DEBT SECURITIES 

Traded on a regulated or similar market 

Negotiated debt securities 

Other debt securities 

Not traded on a regulated or similar market 

 

COLLECTIVE INVESTMENT UNDERTAKINGS 

General UCITs and AIF intended for non-professionals and equivalent, of 

other countries 

Other Funds intended for non-professionals and equivalent, of other EU 

member states 

General professional Funds and equivalent, of other EU member states and 

listed securitisation entities  

Other professional investment Funds and equivalent of other EU member states 

and non-listed securitisation entities  

Other non-European entities 

 

TEMPORARY SECURITIES TRANSACTIONS 

Receivables representing securities under reverse repurchase agreements 

Receivables representing loaned securities 

Securities borrowed 

Securities under repurchase agreements 

Other temporary transactions 

 

FUTURE FINANCIAL INSTRUMENTS 

Operations on a regulated or similar market 

Other operations 

 

OTHER FINANCIAL INSTRUMENTS 

 

Receivables 

Future foreign exchange operations 

Other 

 

Financial accounts 

Liquidities 

 

Other assets 

- 

 

- 

 

91,812,235.05 

 

 

- 

- 

 

 

70,282,441.83 

21,529,793.22 

 

 

 

- 

- 

- 

 

 

 

- 

 

- 

 

- 

 

- 

- 

 

 

- 

- 

- 

- 

- 

 

 

- 

- 

 

- 

 

14,864,631.41 

13,980,047.94 

884,583.47 

 

13,100.05 

13,100.05 

 

- 

- 

 

- 

 

104,699,455.37 

 

 

- 

- 

 

 

77,691,945.49 

27,007,509.88 

 

 

 

- 

- 

- 

 

 

 

- 

 

- 

 

- 

 

- 

- 

 

 

- 

- 

- 

- 

- 

 

 

- 

- 

 

- 

 

759,695.13 

109,685.75 

650,009.38 

 

63,805.17 

63,805.17 

 

- 

Total assets 106,689,966.51 105,522,955.67 
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BALANCE SHEET liabilities 
 

 30.04.2018 28.04.2017 

Currency USD USD 

 

Shareholders’ equities 

 

Capital 

 

Non-distributed prior net capital gains and losses 

 

Carried forward 

 

Profit and loss during the fiscal year 

 

Result of the fiscal year 

 

 

 

 

90,181,677.15 

 

- 

 

284,544.77 

 

-3,102,615.90 

 

2,410,256.69 

 

 

 

102,300,363.79 

 

2,793,655.45 

 

713,972.11 

 

-3,199,055.75 

 

2,097,069.51 

Total shareholders’ equity 

(amount representing the net assets) 

89,773,862.71 104,706,005.11 

 

Financial instruments 

 

SALE OPERATIONS ON FINANCIAL INSTRUMENTS 

 

TEMPORARY SECURITIES TRANSACTIONS 

Debts representing securities under repurchase agreements 

Debts representing borrowed securities 

Other temporary transactions 

 

FUTURE FINANCIAL OPERATIONS  

Operations on a regulated or similar market  

Other operations 

 

Debts 

Future foreign exchange operations 

Other 

 

Financial accounts 

Bank loans and overdrafts 

Loans 

 

 

- 

 

- 

 

 

- 

- 

- 

 

 

- 

- 

 

16,888,318.99 

14,260,087.84 

2,628,231.15 

 

27,784.81 

27,784.81 

- 

 

- 

 

- 

 

 

- 

- 

- 

 

 

- 

- 

 

815,702.66 

107,870.83 

707,831.83 

 

1,247.90 

1,247.90 

- 

Total liabilities 106,689,966.51 105,522,955.67 
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Profit and loss account 
 

 30.04.2018 28.04.2017 

Currency USD USD 

 

Earnings on financial transactions  

 

Earnings on deposits and financial accounts 

 

Earnings on equities and similar securities  

 

Earnings on bonds and similar securities  

 

Earnings on debt securities  

 

Earnings on temporary securities acquisitions and sales 

 

Earnings on future financial instruments  

 

Other financial products 

 

 

 

 

1,532.51 

 

- 

 

1,713,199.81 

 

1,290,870.84 

 

- 

 

- 

 

- 

 

 

 

650.48 

 

115.12 

 

1,560,496.73 

 

- 

 

- 

 

- 

 

- 

Total (I) 3,005,603.16 2,003,318.59 

 

Charges on financial operations 

 

Charges on temporary securities acquisitions and sales  

 

Charges on future financial instruments  

 

Charges on financial debts 

 

Other financial charges 

 

 

 

 

- 

 

- 

 

-662.97 

 

- 

 

 

 

- 

 

- 

 

-562.16 

 

- 

Total (II) -662.97 -562.16 

Profit and loss on financial operations (I - II) 3,004,940.19 2,002,756.43 

 

Other earnings (III) 

 

Management fees and depreciation charges (IV) 

 

 

- 

 

-35,991.63 

 

- 

 

-30,907.87 

Net profit and loss of the fiscal year (L.214-17-1) (I - II + III - IV) 

 

Adjustment of the fiscal year’s incomes (V)  

 

Advances on profit and loss paid for the fiscal year (VI) 

 

2,968,948.56 

 

-546,840.31 

 

-11,851.56 

1,971,848.56 

 

125,220.95 

 

- 

Profit and loss (I - II + III - IV +/- V - VI): 2,410,256.69 2,097,069.51 
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Shareholders’ equity 

 

EQUITY DIST / FR0010961003 Subscriptions Redemptions 

 Number of units Amount Number of units Amount 

Number of units 

issued/redeemed during the fiscal year 
415,000 55,757,921.50 586,000 80,982,000.90 

 

 

 

EQUITY MONTHLY HEDGED 

EUR-DIST  / FR0013217718 

Subscriptions Redemptions 

 Number of units Amount Number of units Amount 

Number of units 

issued/redeemed during the fiscal year 
115,000 13,981,698.95 - - 

 



 

 

 

 

 

 

LYXOR INTERNATIONAL ASSET MANAGEMENT (LIAM) 

 
 
 

LYXOR IBOXX $ LIQUID 
EMERGING MARKETS 
SOVEREIGNS UCITS ETF 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
The periodic information document is not certified by the CIU statutory auditor. 

 
 

Periodic information as at 30.04.218 
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Statement of net assets 
 

Elements of statement of net assets Accounting currency of the CIU: USD 
Amount at the 

periodic closing 

a) Eligible financial securities mentioned in 1° of I of article L.214-20 / 1° of I of  
article L.214-24-55 of the [French] Monetary and Financial Code 

239,612,189.11 

b) Bank assets 10.17 

c) Other assets held by the CIU 261,123,945.58 

d) Total assets held by the CIU (lines a+b+c) 500,736,144.86 

e) Liabilities -253,542,340.30 

f) Net inventory value (lines d+e = CIU net assets) 247,193,804.56 

 
 
 
 
 

Number of outstanding units or equities and net inventory value per unit 
or equity 
 

Units or equities 

Number of 
outstanding units 

or equities 

Currency of 
units or 
equities 

Net inventory value 
per unit or equity 
(Net Asset Value) 

EQUITY D-USD / FR0010967323 2,368,000 USD 98.2378 

EQUITY MONTHLY HEDGED D-EUR / FR0013217700 126,000 EUR 95.6862 

 
 
 
 
 

Tracking error 
 
The tracking error objective is calculated over a period of 52 weeks. 
 

Units or equities Tracking error 

EQUITY D-USD / FR0010967323 0.0055% 

EQUITY MONTHLY HEDGED D-EUR / FR0013217700 0.0061% 
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Securities portfolio 
 

Elements of the securities portfolio 

Percentage 

Net assets Total assets 

a) Eligible financial securities and money market instruments accepted for trading on a 
regulated market within the meaning of article L. 422-1° of the [French] Monetary and 
Financial Code. 

and b) Eligible financial securities and money market instruments accepted for trading 
on another regulated market operating on a regular basis, that is recognised and open 
to the public and that has its head office in a Member State of the European Union or 
in another State that is a party to the agreement on the European Economic Area. 

96.93 47.85 

c) Eligible financial securities and money market instruments officially listed on a stock 
exchange of a third party country or that are traded on another market of a third party 
country that is regulated, operating on a regular basis, recognised and open to the 
public, provided that this stock exchange or market is not included in a list issued by 
the [French] Financial Markets Authority or that the selection of this stock exchange or 
market is stipulated by the law or by the regulations or the articles of association of the 
CIU / of the general purpose investment fund. 

- - 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° of I 
of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 
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Assets allocation by currency 
 

Currencies (10 main currencies) 

Amount 
In the accounting currency 

of the CIU Percentage 

USD Net assets Total assets 

USD 239,612,189.11 96.93 47.85 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

Other currencies - - - 

Total 239,612,189.11 96.93 47.85 

 
 
 

Assets allocation by country of residence of the issuer 
 

Countries (10 main countries) 

Percentage 

Net assets Total assets 

United States of America 17.44 8.59 

France  10.62 5.24 

Philippines 9.01 4.45 

Indonesia  6.04 2.98 

Oman 5.96 2.94 

Luxembourg 4.69 2.32 

United Arab Emirates 3.96 1.96 

Turkey 3.95 1.95 

Ecuador 3.44 1.70 

Lebanon 2.90 1.43 

Other countries 28.92 14.29 

Total 96.93 47.85 
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Assets allocation by economic sector 
 

Economic sector (10 main sectors) 

Percentage 

Net assets Total assets 

State 68.64 33.89 

Banks 26.91 13.28 

Financial mortgage services 1.38 0.68 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

Other sectors - - 

Total  96.93 47.85 

 
 
 

Breakdown of the other assets by type 
 

Type of assets 

Percentage 

Net assets Total assets 

UNITS OR EQUITIES OF UCITS: 
- general professional funds 

- 
- 

- 
- 

- Feeder UCITS - - 

- Specialised professional funds - - 

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation 
investment mutual fund), FIP (local investment fund)) 

- - 

- OPCI (real estate collective investment fund) and OPPCI (professional real estate 
collective investment fund) 

- - 

- Other - - 

OTHER TYPES OF ASSETS: 
- Warrants 

- 
- 

- 
- 

- Cash certificates - - 

- Promissory notes - - 

- Mortgage notes - - 

- Other - - 

TOTAL - - 
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List of movements occurring in the composition of the securities 
portfolio, during the reference period 
 

Elements of the securities portfolio 
Movements 
(in amount) 

Accounting currency of the CIU: USD Acquisitions 
Sales / 

Redemptions 

a) Eligible financial securities and money market instruments accepted for trading 
on a regulated market within the meaning of article L. 422-1° of the [French] 
Monetary and Financial Code. 

and b) Eligible financial securities and money market instruments accepted for 
trading on another regulated market operating on a regular basis, that is 
recognised and open to the public and that has its head office in a Member State 
of the European Union or in another State that is a party to the agreement on the 
European Economic Area. 

733,172,206.04 680,212,144.27 

c) Eligible financial securities and money market instruments officially listed on a 
stock exchange of a third party country or that are traded on another market of a 
third party country that is regulated, operating on a regular basis, recognised and 
open to the public, provided that this stock exchange or market is not included in 
a list issued by the [French] Financial Markets Authority or that the selection of 
this stock exchange or market is stipulated by the law or by the regulations or the 
articles of association of the CIU / of the general purpose investment fund. 

- - 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° 
of I of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 

Total over the period 733,72,206.04 680,212,144.27 
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Indication of the quantified data relative to unit dividend distributions 
and/or net capital gains or losses (NCG) paid during the period or yet to 
be paid, after deduction of taxes 
 

Date Category of units / equities 

Currency of 

units / equities Nature 

Unit net 

amount Unit tax credit 

Unit gross 

amount 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 
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Transparency of securities financing operations and reuse of financial 
instruments SFTR regulation 
 

(Accounting currency of the CIU) 
 
 
1. General information. 
 
1.1. Amount of securities and raw materials loaned in proportion with the total assets that can be loaned, 
defined as excluding the cash and cash equivalents. 
 
 Securities 

lending 

% of assets that  
can be loaned 

- 

 
1.2. Amount of the assets committed to each type of securities financing operation and total return swap, 
expressed in absolute value (in the currency of the collective investment undertaking) and in proportion with the 
assets under management of the collective investment undertaking. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Absolute value - - - - 250,166,080.00 

% of assets under 
management 

- - - - 101.20 

 
 
2. Concentration data 
 
2.1. The ten biggest issuers of guarantees for all types of securities financing operations and total return swaps 
(breakdown of the volumes of guarantees and raw materials received, with the names of the issuers). 
 

1 
Name UNITED STATES OF AMERICA 

Amount 12,673,779.04 

 
2.2. The ten main counterparties for each type of securities financing operation and total return swap separately 
(name of the counterparty and gross volume of operations in progress). 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Name - - - - 

SOCIETE 
GENERALE 

Amount - - - - 250,166,080.00 

 
 
3. Aggregated operation data for each type of securities financing operation and total return swap separately, 
broken down according to the following categories. 
 
3.1. Type and quality of the guarantees. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Cash - - - - - 

Security - - - - 12,673,779.04 

Rating or literary Not applicable 
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3.2. Guarantee maturity. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - - 

More than 1 year - - - - - 

Open - - - - 12,673,779.04 

 
3.3. Guarantee currency. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Currency - - - - USD 

Amount - - - - 12,673,779.04 

 
3.4. Maturity of the securities financing operations and total return swaps. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - 250,166,080.00 

More than 1 year - - - - - 

Open - - - - - 

 
3.5. Countries where the counterparties are established. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Country - - - - FRANCE 

Amount - - - - 250,166,080.00 

 
3.6. Settlement and clearing. 
 
 

Securities  
lending 

Securities  
borrowing 

Repo  
operations 

Reverse  
repo 

operations 

 
TRS 

Tripartite - - - - - 

Central counterparty - - - - - 

Bilateral - - - - 250,166,080.00 
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4. Data on the reuse of guarantees (collateral). 
 
Financial guarantees received in a non-cash form shall not be sold, reinvested or pledged.  
 
 
5. Retention of the guarantees received by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 

Number of custodians 1 

1 
Name SOCIETE GENERALE 

Amount 12,673,779.04 

 
 
6. Retention of the guarantees provided by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 
The custodian, Société Générale S.A., exercises three types of responsibility; respectively, the monitoring of the 
regularity of the decisions of the management company, the monitoring of cash flows of the CIU and the custody of the 
assets of the CIU. 

Société Générale S.A also works with a limited number of sub-custodians, selected according to the most rigorous 
quality standards, including the management of possible conflicts of interest which may arise from these appointments. 
The Custodian has established an effective policy for identification, prevention and management of conflicts of interest, in 
compliance with national and international regulations as well as international norms.  
 
 
7. Data on the earnings and costs for each type of securities financing operation and total return swap. 
 
The CIU shall utilise over-the-counter index-linked swaps trading the value of the CIU's assets (or, as the case may be, 
any other asset held by the CIU) against the value of the Benchmark Indicator.  

The revenue and costs linked to these Total Return Swaps (TRS) are included in the assessment of the instruments as 
well as in the result presented in the statement of net assets and the statement of net asset values. 
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APPENDIX TO THE REPORT 
intended for Swiss subscribers 

 

This appendix makes the annual report compliant with the FINMA requirements for marketing in Switzerland. It has 

not been certified by the statutory auditors. 

 

Country of origin of the Fund 

France. 

 

Representative of the Swiss Fund 

Société Générale, Paris, Zurich Branch, has been authorised by the FINMA as the Fund’s representative in Switzerland 

while also assuming the payment service. The prospectus, articles of association, annual and semi-annual reports of the 

Fund, the KIIDs as well as the list of purchases and sales made by the Fund during the fiscal year can be obtained on 

request and at no cost from the representative’s head office in Switzerland, Société Générale, Paris, Zürich Branch, 

Talacker 50, P.O. Box 5070, 8021 Zürich. 

 

Calculation of the Total Expense Ratio (in compliance with the recommendations of the Swiss Funds & Asset 

Management Association SFAMA) 

 

Fund annual closing: 31-Oct.   

    

Average assets of the fund for the period 

from 29/04/17 to 30/04/18: 
209,535,126.88   

    

Fund management commission: 0.30 % tax included  

    

    

Excerpt from the income statement    

    

Expenses in euros Half-yearly report Annual report Half-yearly report 

 28/04/2017 31/10/2017 20/04/2018 

Fund management commission 267,669.98 562,845.18 344,460.24 

Performance fee to be paid to the manager of 

collective investments of capital 
0.00 0.00 0.00 

Custodian bank fee 0.00 0.00 0.00 

Other expenses 0.00 0.00 0.00 

Taxes 0.00 0.00 0.00 

Total operating expenses 267,669.98 562,845.18 344,460.24 

 

 
   

Calculation of the TER for 12 months, from 29/04/17 to 30/04/18: 

 

TER, including performance fee 

(((562,845.18 - 267,669.98) + 344,460.24) / 209,535,126.88) * 100 

 

 0.30 %  

 

Performance fee as a share in percentage of the net average assets 

 

 - %  
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BALANCE SHEET assets 
 

 30.04.218 28.04.2017 

Currency USD USD 

Net fixed assets 

 

Deposits 

 

Financial instruments 

 

EQUITIES AND SIMILAR SECURITIES 

Traded on a regulated or similar market 

Not traded on a regulated or similar market 

 

BONDS AND SIMILAR SECURITIES 

Traded on a regulated or similar market 

Not traded on a regulated or similar market 

 

DEBT SECURITIES 

Traded on a regulated or similar market 

Negotiated debt securities 

Other debt securities 

Not traded on a regulated or similar market 

 

COLLECTIVE INVESTMENT UNDERTAKINGS 

General UCITs and AIF intended for non-professionals and equivalent, of 

other countries 

Other Funds intended for non-professionals and equivalent, of other EU 

member states 

General professional Funds and equivalent, of other EU member states and 

listed securitisation entities  

Other professional investment Funds and equivalent of other EU member states 

and non-listed securitisation entities  

Other non-European entities 

 

TEMPORARY SECURITIES TRANSACTIONS 

Receivables representing securities under reverse repurchase agreements 

Receivables representing loaned securities 

Securities borrowed 

Securities under repurchase agreements 

Other temporary transactions 

 

FUTURE FINANCIAL INSTRUMENTS 

Operations on a regulated or similar market 

Other operations 

 

OTHER FINANCIAL INSTRUMENTS 

 

Receivables 

Future foreign exchange operations 

Other 

 

Financial accounts 

Liquidities 

 

Other assets 

- 

 

- 

 

486,871,870.00 

 

- 

- 

- 

 

 

239,412,877.80 

199,311.31 

 

 

 

- 

- 

- 

 

 

 

- 

 

- 

 

- 

 

- 

- 

 

 

- 

- 

- 

- 

- 

 

 

- 

247,259,680.89 

 

- 

 

1,190,485.65 

- 

1,190,485.65 

 

10.17 

10.17 

 

- 

- 

 

- 

 

444,522,511.23 

 

- 

- 

- 

 

 

211,997,166.60 

8,378,037.33 

 

 

 

- 

- 

- 

 

 

 

- 

 

- 

 

- 

 

- 

- 

 

 

- 

- 

- 

- 

- 

 

 

- 

224,147,307.30 

 

- 

 

5,325,154.13 

- 

5,325,154.13 

 

484,323.25 

484,323.25 

 

- 

Total assets 488,062,365.82 450,331,988.61 
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BALANCE SHEET liabilities 
 

 30.04.218 28.04.2017 

Currency USD USD 

 

Shareholders’ equities 

 

Capital 

 

Non-distributed prior net capital gains and losses 

 

Carried forward 

 

Profit and loss during the fiscal year 

 

Result of the fiscal year 

 

 

 

 

252,208,212.06 

 

- 

 

8,721,508.38 

 

-13,566,131.40 

 

-169,784.48 

 

 

 

 

 

238,058,327.73 

 

4,003,455.46 

 

6,734,161.17 

 

-24,794,402.17 

 

94,500.77 

Total shareholders’ equity 

(amount representing the net assets) 

247,193,804.56 224,096,042.96 

 

Financial instruments 

 

SALE OPERATIONS ON FINANCIAL INSTRUMENTS 

 

TEMPORARY SECURITIES TRANSACTIONS 

Debts representing securities under repurchase agreements 

Debts representing borrowed securities 

Other temporary transactions 

 

FUTURE FINANCIAL OPERATIONS  

Operations on a regulated or similar market  

Other operations 

 

Debts 

Future foreign exchange operations 

Other 

 

Financial accounts 

Bank loans and overdrafts 

Loans 

 

 

239,612,016.56 

 

- 

 

 

- 

- 

- 

 

- 

- 

239,612,016.56 

 

1,256,544.70 

- 

1,256,544.70 

 

- 

- 

- 

 

230,375,203.90 

 

- 

 

 

- 

- 

- 

 

- 

- 

230,375,203.90 

 

5,860,741.75 

- 

5,860,741.75 

 

- 

- 

- 

Total liabilities 488,062,365.82 450,331,988.61 
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Profit and loss account 
 

 30.04.218 28.04.2017 

Currency USD USD 

 

Earnings on financial transactions  

 

Earnings on deposits and financial accounts 

 

Earnings on equities and similar securities  

 

Earnings on bonds and similar securities  

 

Earnings on debt securities  

 

Earnings on temporary securities acquisitions and sales 

 

Earnings on future financial instruments  

 

Other financial products 

 

 

 

 

- 

 

- 

 

207,050.63 

 

- 

 

- 

 

- 

 

- 

 

 

 

- 

 

- 

 

345,117.28 

 

- 

 

- 

 

- 

 

- 

Total (I) 207,050.63 345,117.28 

 

Charges on financial operations 

 

Charges on temporary securities acquisitions and sales  

 

Charges on future financial instruments  

 

Charges on financial debts 

 

Other financial charges 

 

 

 

 

- 

 

- 

 

- 

 

- 

 

 

 

- 

 

- 

 

- 

 

- 

Total (II) - - 

Profit and loss on financial operations (I - II) 207,050.63 345,117.28 

 

Other earnings (III) 

 

Management fees and depreciation charges (IV) 

 

 

- 

 

-344,460.24 

 

- 

 

-267,669.98 

Net profit and loss of the fiscal year (L.214-17-1) (I - II + III - IV) 

 

Adjustment of the fiscal year’s incomes (V)  

 

Advances on profit and loss paid for the fiscal year (VI) 

 

-137,409.61 

 

-32,374.87 

 

- 

77,447.30 

 

17,053.47 

 

- 

Profit and loss (I - II + III - IV +/- V - VI): -169,784.48 94,500.77 
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Shareholders’ equity 

 

EQUITY D-USD / FR0010967323 Subscriptions Redemptions 

 Number of units Amount Number of units Amount 

Number of units 

issued/redeemed during the fiscal year 
2,158,000 222,587,978.00 1,860,000 192,328,773.00 

 

 

 

EQUITY MONTHLY HEDGED 

D-EUR / FR0013217700 

Subscriptions Redemptions 

 Number of units Amount Number of units Amount 

Number of units 

issued/redeemed during the fiscal year 
100,000 11,936,940.73 - - 

 



 

 

 

 

 

 

LYXOR INTERNATIONAL ASSET MANAGEMENT (LIAM) 

 
 
 

LYXOR BOFAML € 
HIGH YIELD EX-
FINANCIAL BOND 
UCITS ETF 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
The periodic information document is not certified by the CIU statutory auditor. 
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Statement of net assets 
 

Elements of statement of net assets Accounting currency of the CIU: EUR 
Amount at the 

periodic closing 

a) Eligible financial securities mentioned in 1° of I of article L.214-20 / 1° of I of  
article L.214-24-55 of the [French] Monetary and Financial Code 

125,352,073.39 

b) Bank assets 19,677.72 

c) Other assets held by the CIU 159,461,076.52 

d) Total assets held by the CIU (lines a+b+c) 284,832,827.63 

e) Liabilities -157,353,577.32 

f) Net inventory value (lines d+e = CIU net assets) 127,479,250.31 

 
 
 
 
 

Number of outstanding units or equities and net inventory value per unit 
or equity 
 

Units or equities 
Number of outstanding 

units or equities 

Currency of 
units or 
equities 

Net inventory value 
per unit or equity 
(Net Asset Value) 

UNIT D / FR0010975771 1,093,000 EUR 116,6324 

 
 
 
 
 

Tracking error 
 
The tracking error objective is calculated over a period of 52 weeks. 
 

Units or equities Tracking error 

UNIT D / FR0010975771 0.0027% 
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Securities portfolio 
 

Elements of the securities portfolio 

Percentage 

Net assets Total assets 

a) Eligible financial securities and money market instruments accepted for trading on a 
regulated market within the meaning of article L. 422-1° of the [French] Monetary and 
Financial Code. 

and b) Eligible financial securities and money market instruments accepted for trading 
on another regulated market operating on a regular basis, that is recognised and open 
to the public and that has its head office in a Member State of the European Union or 
in another State that is a party to the agreement on the European Economic Area. 

97.22 43.51 

c) Eligible financial securities and money market instruments officially listed on a stock 
exchange of a third party country or that are traded on another market of a third party 
country that is regulated, operating on a regular basis, recognised and open to the 
public, provided that this stock exchange or market is not included in a list issued by 
the [French] Financial Markets Authority or that the selection of this stock exchange or 
market is stipulated by the law or by the regulations or the articles of association of the 
CIU / of the general purpose investment fund. 

- - 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° of I 
of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets 1.11 0.50 
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Assets allocation by currency 
 

Currencies (10 main currencies) 

Amount 
In the accounting currency 

of the CIU Percentage 

EUR Net assets Total assets 

EUR 123,935,094.30 97.22 43.51 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

Other currencies - - - 

Total 123,935,094.30 97.22 43.51 

 
 
 

Assets allocation by country of residence of the issuer 
 

Countries (10 main countries) 

Percentage 

Net assets Total assets 

France 26.43 11.83 

Germany  25.01 11.19 

Spain 12.50 5.60 

Netherlands 7.04 3.15 

Belgium 6.24 2.79 

Luxembourg  4.55 2.04 

Italy  3.46 1.55 

Sweden 2.67 1.19 

Austria  2.22 0.99 

United Kingdom Sweden 1.95 0.87 

Other countries 5.15 2.31 

Total 97.22 43.51 
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Assets allocation by economic sector 
 

Economic sector (10 main sectors) 

Percentage 

Net assets Total assets 

State 52.13 23.31 

Banks  10.49 4.69 

Specialised financial activities  5.35 2.40 

Conventional electricity 3.09 1.38 

Construction materials and accessories  2.84 1.27 

Specialty chemistry 2.38 1.06 

Industrial tooling 2.04 0.91 

Auto parts 2.03 0.91 

Wired telecommunications  1.86 0.83 

Telecommunication equipment 1.69 0.76 

Other sectors 13.32 5.99 

Total  97.22 43.51 

 
 
 

Breakdown of the other assets by type 
 

Type of assets 

Percentage 

Net assets Total assets 

UNITS OR EQUITIES OF UCITS: 
- general professional funds 

- 
- 

- 
- 

- Feeder UCITS - - 

- Specialised professional funds - - 

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation 
investment mutual fund), FIP (local investment fund)) 

- - 

- OPCI (real estate collective investment fund) and OPPCI (professional real estate 
collective investment fund) 

- - 

- Other - - 

OTHER TYPES OF ASSETS: 
- Warrants 

1.11 
- 

0.50 
- 

- Cash certificates - - 

- Promissory notes - - 

- Mortgage notes - - 

- Other 1.11 0.50 

TOTAL 1.11 0.50 
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List of movements occurring in the composition of the securities 
portfolio, during the reference period 
 

Elements of the securities portfolio 
Movements 
(in amount) 

Accounting currency of the CIU: EUR Acquisitions 
Sales / 

Redemptions 

a) Eligible financial securities and money market instruments accepted for trading 
on a regulated market within the meaning of article L. 422-1° of the [French] 
Monetary and Financial Code. 

and b) Eligible financial securities and money market instruments accepted for 
trading on another regulated market operating on a regular basis, that is 
recognised and open to the public and that has its head office in a Member State 
of the European Union or in another State that is a party to the agreement on the 
European Economic Area. 

830,327,856.86 938,809,891.33 

c) Eligible financial securities and money market instruments officially listed on a 
stock exchange of a third party country or that are traded on another market of a 
third party country that is regulated, operating on a regular basis, recognised and 
open to the public, provided that this stock exchange or market is not included in 
a list issued by the [French] Financial Markets Authority or that the selection of 
this stock exchange or market is stipulated by the law or by the regulations or the 
articles of association of the CIU / of the general purpose investment fund. 

- - 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° 
of I of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets 3,673,557.03 4,039,911.14 

Total over the period 834,001,413.89 942,849,802.47 



LYXOR BOFAML € HIGH YIELD EX-FINANCIAL BONDS UCITS ETF 
(Compartment of the Multi Units France mutual fund) 

935961  7 Periodic Information Document: 30.04.2018 

 

Indication of the quantified data relative to unit dividend distributions 
and/or net capital gains or losses (NCG) paid during the period or yet to 
be paid, after deduction of taxes 
 

Date Category of units / equities 

Currency of 

units / equities Nature 

Unit net 

amount Unit tax credit 

Unit gross 

amount 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 
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Transparency of securities financing operations and reuse of financial 
instruments SFTR regulation 
 

(Accounting currency of the CIU) 
 
 
1. General information. 
 
1.1. Amount of securities and raw materials loaned in proportion with the total assets that can be loaned, 
defined as excluding the cash and cash equivalents. 
 
 Securities 

lending 

% of assets that  
can be loaned 

- 

 
1.2. Amount of the assets committed to each type of securities financing operation and total return swap, 
expressed in absolute value (in the currency of the collective investment undertaking) and in proportion with the 
assets under management of the collective investment undertaking. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Absolute value - - - - 109,300,000.00 

% of assets under 
management 

- - - - 85.74 

 
 
2. Concentration data 
 
2.1. The ten biggest issuers of guarantees for all types of securities financing operations and total return swaps 
(breakdown of the volumes of guarantees and raw materials received, with the names of the issuers). 
 

1 
Name SPANISH STATE 

Amount 2,620,402.31 

2 
Name GERMAN STATE 

Amount 935,651.18 

3 
Name DEUTSCHE POST 

Amount 141,310.11 

4 
Name VERISURE HOLDING 

Amount 136,852.41 

5 
Name FRENCH STATE 

Amount 40,862.90 

 
 
 
2.2. The ten main counterparties for each type of securities financing operation and total return swap separately 
(name of the counterparty and gross volume of operations in progress). 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Name - - - - 

SOCIETE 
GENERALE 

Amount - - - - 109,300,000.00 
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3. Aggregated operation data for each type of securities financing operation and total return swap separately, 
broken down according to the following categories. 
 
3.1. Type and quality of the guarantees. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Cash - - - - - 

Security - - - - 3,875,078.91 

Rating or literary Not applicable 

 
3.2. Guarantee maturity. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - - 

More than 1 year - - - - - 

Open - - - - 3,875,078.91 

 
3.3. Guarantee currency. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Currency - - - - EUR 

Amount - - - - 3,875,078.91 

 
3.4. Maturity of the securities financing operations and total return swaps. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - 109,300,000.00 

More than 1 year - - - - - 

Open - - - - - 

 
3.5. Countries where the counterparties are established. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Country - - - - FRANCE 

Amount - - - - 109,300,000.00 
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3.6. Settlement and clearing. 
 
 

Securities  
lending 

Securities  
borrowing 

Repo  
operations 

Reverse  
repo 

operations 

 
TRS 

Tripartite - - - - - 

Central counterparty - - - - - 

Bilateral - - - - 109,300,000.00 

 
 
4. Data on the reuse of guarantees (collateral). 
 
Financial guarantees received in a non-cash form shall not be sold, reinvested or pledged.  
 
 
5. Retention of the guarantees received by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 

Number of custodians 1 

1 
Name SOCIETE GENERALE 

Amount 3,875,078.91 

 
 
6. Retention of the guarantees provided by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 
The custodian, Société Générale S.A., exercises three types of responsibility; respectively, the monitoring of the 
regularity of the decisions of the management company, the monitoring of cash flows of the CIU and the custody of the 
assets of the CIU. 

Société Générale S.A also works with a limited number of sub-custodians, selected according to the most rigorous 
quality standards, including the management of possible conflicts of interest which may arise from these appointments. 
The Custodian has established an effective policy for identification, prevention and management of conflicts of interest, in 
compliance with national and international regulations as well as international norms.  
 
 
7. Data on the earnings and costs for each type of securities financing operation and total return swap. 
 
The CIU shall utilise over-the-counter index-linked swaps trading the value of the CIU's assets (or, as the case may be, 
any other asset held by the CIU) against the value of the Benchmark Indicator.  

The revenue and costs linked to these Total Return Swaps (TRS) are included in the assessment of the instruments as 
well as in the result presented in the statement of net assets and the statement of net asset values. 
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APPENDIX TO THE REPORT 
intended for Swiss subscribers 

 

This appendix makes the annual report compliant with the FINMA requirements for marketing in Switzerland. It has 

not been certified by the statutory auditors. 

 

Country of origin of the Fund 

France. 

 

Representative of the Swiss Fund 

Société Générale, Paris, Zurich Branch, has been authorised by the FINMA as the Fund’s representative in Switzerland 

while also assuming the payment service. The prospectus, articles of association, annual and semi-annual reports of the 

Fund, the KIIDs as well as the list of purchases and sales made by the Fund during the fiscal year can be obtained on 

request and at no cost from the representative’s head office in Switzerland, Société Générale, Paris, Zürich Branch, 

Talacker 50, P.O. Box 5070, 8021 Zürich. 

 

Calculation of the Total Expense Ratio (in compliance with the recommendations of the Swiss Funds & Asset 

Management Association SFAMA) 

 

Fund annual closing: 31-Oct.   

    

Average assets of the fund for the period 

from 30/04/16 to 28/04/17: 
217,823,044.38   

    

Fund management commission: 0.45 % tax included  

 

 
   

Excerpt from the income statement    

    

Expenses in euros Half-yearly report Annual report Half-yearly report 

 28/04/2017 31/10/2017 30/04/2018 

Fund management commission 579,232.19 1,196,848.69 368,833.54 

Performance fee to be paid to the manager of 

collective investments of capital 
0.00 0.00 0.00 

Custodian bank fee 0.00 0.00 0.00 

Other expenses 0.00 0.00 0.00 

Taxes 0.00 0.00 0.00 

Total operating expenses 579,232.19 1,196,848.69 368,833.54 

 

 
   

Calculation of the TER for 12 months, from 29/04/17 to 30/04/18: 

 

TER, including performance fee 

 

(((1,196,848.69 - 579,232.19) + 368,833.54) / 217,823,044.38) * 100 

 

 0.45 %  

 

Performance fee as a share in percentage of the net average assets 

 

 - %  
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BALANCE SHEET assets 
 

 30.04.2018 28.04.2017 

Currency EUR EUR 

Net fixed assets 

 

Deposits 

 

Financial instruments 

 

EQUITIES AND SIMILAR SECURITIES 

Traded on a regulated or similar market 

Not traded on a regulated or similar market 

 

BONDS AND SIMILAR SECURITIES 

Traded on a regulated or similar market 

Not traded on a regulated or similar market 

 

DEBT SECURITIES 

Traded on a regulated or similar market 

Negotiated debt securities 

Other debt securities 

Not traded on a regulated or similar market 

 

COLLECTIVE INVESTMENT UNDERTAKINGS 

General UCITs and AIF intended for non-professionals and equivalent, of 

other countries 

Other Funds intended for non-professionals and equivalent, of other EU 

member states 

General professional Funds and equivalent, of other EU member states and 

listed securitisation entities  

Other professional investment Funds and equivalent of other EU member states 

and non-listed securitisation entities  

Other non-European entities 

 

TEMPORARY SECURITIES TRANSACTIONS 

Receivables representing securities under reverse repurchase agreements 

Receivables representing loaned securities 

Securities borrowed 

Securities under repurchase agreements 

Other temporary transactions 

 

FUTURE FINANCIAL INSTRUMENTS 

Operations on a regulated or similar market 

Other operations 

 

OTHER FINANCIAL INSTRUMENTS 

 

Receivables 

Future foreign exchange operations 

Other 

 

Financial accounts 

Liquidities 

 

Other assets 

- 

 

- 

 

252,881,541.93 

 

 

- 

- 

 

 

124,434,926.99 

917,146.40 

 

 

 

- 

- 

- 

 

 

 

- 

 

- 

 

- 

 

- 

- 

 

 

- 

- 

- 

- 

- 

 

 

- 

127,529,468.54 

 

- 

 

28,056,529.07 

- 

28,056,529.07 

 

19,677.72 

19,677.72 

 

- 

- 

 

- 

 

518,195,139.54 

 

 

- 

- 

 

 

255,077,998.83 

 

 

 

 

- 

- 

- 

 

 

 

- 

 

- 

 

- 

 

- 

- 

 

 

- 

- 

- 

- 

- 

 

 

- 

263,117,140.71 

 

- 

 

5,582,164.68 

- 

5,582,164.68 

 

- 

- 

 

- 

Total assets 280,957,748.72 523,777,304.22 
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BALANCE SHEET liabilities 
 

 30.04.2018 28.04.2017 

Currency EUR EUR 

 

Shareholders’ equities 

 

Capital 

 

Non-distributed prior net capital gains and losses 

 

Carried forward 

 

Profit and loss during the fiscal year 

 

Result of the fiscal year 

 

 

 

 

118,610,051.09 

 

- 

 

1,254,719.15 

 

7,803,981.37 

 

-189,501.30 

 

 

 

 

256,444,983.92 

 

2,232,386.61 

 

3,706,287.81 

 

-173,949.42 

 

816,305.97 

 

Total shareholders’ equity 

(amount representing the net assets) 

127,479,250.31 263,026,014.89 

 

Financial instruments 

 

SALE OPERATIONS ON FINANCIAL INSTRUMENTS 

 

TEMPORARY SECURITIES TRANSACTIONS 

Debts representing securities under repurchase agreements 

Debts representing borrowed securities 

Other temporary transactions 

 

FUTURE FINANCIAL OPERATIONS  

Operations on a regulated or similar market  

Other operations 

 

Debts 

Future foreign exchange operations 

Other 

 

Financial accounts 

Bank loans and overdrafts 

Loans 

 

 

125,352,073.40 

 

- 

 

 

- 

- 

- 

 

 

- 

125,352,073.40 

 

28,126,425.01 

- 

28,126,425.01 

 

- 

- 

- 

 

255,077,998.83 

 

- 

 

 

- 

- 

- 

 

 

- 

255,077,998.83 

 

5,372,042.09 

- 

5,372,042.09 

 

301,248.41 

301,248.41 

- 

Total liabilities 280,957,748.72 326,237,601.10 
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Profit and loss account 
 

 30.04.2018 28.04.2017 

Currency EUR EUR 

 

Earnings on financial transactions  

 

Earnings on deposits and financial accounts 

 

Earnings on equities and similar securities  

 

Earnings on bonds and similar securities  

 

Earnings on debt securities  

 

Earnings on temporary securities acquisitions and sales 

 

Earnings on future financial instruments  

 

Other financial products 

 

 

 

 

- 

 

- 

 

150,559.29 

 

- 

 

- 

 

- 

 

- 

 

 

 

- 

 

- 

 

1,419,586.21 

 

- 

 

- 

 

- 

 

- 

Total (I) 150,559.29 1,419,586.21 

 

Charges on financial operations 

 

Charges on temporary securities acquisitions and sales  

 

Charges on future financial instruments  

 

Charges on financial debts 

 

Other financial charges 

 

 

 

 

- 

 

- 

 

- 

 

- 

 

 

 

- 

 

- 

 

- 

 

- 

Total (II) - - 

Profit and loss on financial operations (I - II) 150,559.29 1,419,586.21 

 

Other earnings (III) 

 

Management fees and depreciation charges (IV) 

 

 

- 

 

-368,833.54 

 

- 

 

-579,232.19 

Net profit and loss of the fiscal year (L.214-17-1) (I - II + III - IV) 

 

Adjustment of the fiscal year’s incomes (V)  

 

Advances on profit and loss paid for the fiscal year (VI) 

 

-218,274.25 

 

28,772.95 

 

- 

840,354.02 

 

-24,048.05 

 

- 

Profit and loss (I - II + III - IV +/- V - VI): -189,501.30 816,305.97 

 

 

 

Shareholders’ equity 

 

 Subscriptions Redemptions 

 Number of units Amount Number of units Amount 

Number of units 

issued/redeemed during the fiscal year 
245,001 28,950,329.02 1,376,001 161,109,511.32 

 



 

 

 

 

 

 

LYXOR INTERNATIONAL ASSET MANAGEMENT (LIAM) 

 
 
 

LYXOR BTP DAILY 
(2X) LEVERAGED 
UCITS ETF 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
The periodic information document is not certified by the CIU statutory auditor. 

 
 

Periodic information as at 30.04.2018 
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Statement of net assets 
 

Elements of statement of net assets Accounting currency of the CIU: EUR 
Amount at the 

periodic closing 

a) Eligible financial securities mentioned in 1° of I of article L.214-20 / 1° of I of  
article L.214-24-55 of the [French] Monetary and Financial Code 

10,292,686.67 

b) Bank assets - 

c) Other assets held by the CIU 11,738,383.42 

d) Total assets held by the CIU (lines a+b+c) 22, 031,070.09 

e) Liabilities -11,534,009.62 

f) Net inventory value (lines d+e = CIU net assets) 10,497,060.47 

 
 
 
 
 

Number of outstanding units or equities and net inventory value per unit 
or equity 
 

Units or equities 
Number of outstanding 

units or equities 

Currency of 
units or 
equities 

Net inventory value 
per unit or equity 
(Net Asset Value) 

EQUITY / FR0011023639 34,000 EUR 300.7753 

 
 
 
 
 

Tracking error 
 
The tracking error objective is calculated over a period of 52 weeks. 
 

Units or equities Tracking error 

EQUITY / FR0011023639 0.0039% 
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Securities portfolio 
 

Elements of the securities portfolio 

Percentage 

Net assets Total assets 

a) Eligible financial securities and money market instruments accepted for trading on a 
regulated market within the meaning of article L. 422-1° of the [French] Monetary and 
Financial Code. 

and b) Eligible financial securities and money market instruments accepted for trading 
on another regulated market operating on a regular basis, that is recognised and open 
to the public and that has its head office in a Member State of the European Union or 
in another State that is a party to the agreement on the European Economic Area. 

98.05 46.72 

c) Eligible financial securities and money market instruments officially listed on a stock 
exchange of a third party country or that are traded on another market of a third party 
country that is regulated, operating on a regular basis, recognised and open to the 
public, provided that this stock exchange or market is not included in a list issued by 
the [French] Financial Markets Authority or that the selection of this stock exchange or 
market is stipulated by the law or by the regulations or the articles of association of the 
CIU / of the general purpose investment fund. 

- - 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° of I 
of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 
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Assets allocation by currency 
 

Currencies (10 main currencies) 

Amount 
In the accounting currency 

of the CIU Percentage 

EUR Net assets Total assets 

EUR 10,292,686.67 98.05 46.72 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

Other currencies - - - 

Total 10,292,686.67 98.05 46.72 

 
 
 

Assets allocation by country of residence of the issuer 
 

Countries (10 main countries) 

Percentage 

Net assets Total assets 

France  31.86 15.18 

Germany 16.10 7.67 

Italy 16.01 7.63 

Belgium 10.73 5.11 

United States of America  6.29 3.00 

United Kingdom  5.59 2.66 

Netherlands 2.74 1.30 

Australia 2.61 1.25 

Luxembourg  2.41 1.15 

Canada 1.96 0.94 

Other countries 1.75 0.83 

Total 98.05 46.72 
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Assets allocation by economic sector 
 

Economic sector (10 main sectors) 

Percentage 

Net assets Total assets 

State 67.02 31.94 

Banks 25.01 11.92 

Specialised financial activities  3.93 1.87 

Asset manager 1.52 0.72 

Specialty chemistry 0.29 0.14 

Brewers 0.15 0.07 

Integrated oil and gas 0.13 0.06 

- - - 

- - - 

- - - 

Other sectors - - 

Total  98.05 46.72 

 
 
 

Breakdown of the other assets by type 
 

Type of assets 

Percentage 

Net assets Total assets 

UNITS OR EQUITIES OF UCITS: 
- general professional funds 

- 
- 

- 
- 

- Feeder UCITS - - 

- Specialised professional funds - - 

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation 
investment mutual fund), FIP (local investment fund)) 

- - 

- OPCI (real estate collective investment fund) and OPPCI (professional real estate 
collective investment fund) 

- - 

- Other - - 

OTHER TYPES OF ASSETS: 
- Warrants 

- 
- 

- 
- 

- Cash certificates - - 

- Promissory notes - - 

- Mortgage notes - - 

- Other - - 

TOTAL - - 
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List of movements occurring in the composition of the securities 
portfolio, during the reference period 
 

Elements of the securities portfolio 
Movements 
(in amount) 

Accounting currency of the CIU: EUR Acquisitions 
Sales / 

Redemptions 

a) Eligible financial securities and money market instruments accepted for trading 
on a regulated market within the meaning of article L. 422-1° of the [French] 
Monetary and Financial Code. 

and b) Eligible financial securities and money market instruments accepted for 
trading on another regulated market operating on a regular basis, that is 
recognised and open to the public and that has its head office in a Member State 
of the European Union or in another State that is a party to the agreement on the 
European Economic Area. 

48,642,715.99 50,985,015.77 

c) Eligible financial securities and money market instruments officially listed on a 
stock exchange of a third party country or that are traded on another market of a 
third party country that is regulated, operating on a regular basis, recognised and 
open to the public, provided that this stock exchange or market is not included in 
a list issued by the [French] Financial Markets Authority or that the selection of 
this stock exchange or market is stipulated by the law or by the regulations or the 
articles of association of the CIU / of the general purpose investment fund. 

- - 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° 
of I of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 

Total over the period 48,642,715.99 50,985,015.77 
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Indication of the quantified data relative to unit dividend distributions 
and/or net capital gains or losses (NCG) paid during the period or yet to 
be paid, after deduction of taxes 
 

Date Category of units / equities 

Currency of 

units / equities Nature 

Unit net 

amount Unit tax credit 

Unit gross 

amount 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 
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Transparency of securities financing operations and reuse of financial 
instruments SFTR regulation 
 

(Accounting currency of the CIU) 
 
 
1. General information. 
 
1.1. Amount of securities and raw materials loaned in proportion with the total assets that can be loaned, 
defined as excluding the cash and cash equivalents. 
 
 Securities 

lending 

% of assets that  
can be loaned 

- 

 
1.2. Amount of the assets committed to each type of securities financing operation and total return swap, 
expressed in absolute value (in the currency of the collective investment undertaking) and in proportion with the 
assets under management of the collective investment undertaking. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Absolute value - - - - 3,490,000.00 

% of assets under 
management 

- - - - 33.25 

 
 
2. Concentration data 
 
2.1. The ten biggest issuers of guarantees for all types of securities financing operations and total return swaps 
(breakdown of the volumes of guarantees and raw materials received, with the names of the issuers). 
 
 

1 
Name FRENCH STATE 

Amount 145,709.84 

2 
Name GERMAN STATE 

Amount 101,314.98 

3 
Name SPANISH STATE 

Amount 63,156.06 

4 
Name SLOVAKIAN STATE 

Amount 23,256.20 

5 
Name UNITED KINGDOM OF THE NETHERLANDS 

Amount 16,428.01 

6 
Name NESTLE FINANCE INTERNATIONAL 

Amount 7,232.28 

7 
Name GOLDMAN SACHS GROUP 

Amount 7,141.33 
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2.2. The ten main counterparties for each type of securities financing operation and total return swap separately 
(name of the counterparty and gross volume of operations in progress). 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Name - - - - 

SOCIETE 
GENERALE 

Amount - - - - 3,490,000.00 

 
 
3. Aggregated operation data for each type of securities financing operation and total return swap separately, 
broken down according to the following categories. 
 
3.1. Type and quality of the guarantees. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Cash - - - - - 

Security - - - - 364,238.70 

Rating or literary Not applicable 

 
3.2. Guarantee maturity. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - - 

More than 1 year - - - - - 

Open - - - - 364,238.70 

 
3.3. Guarantee currency. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Currency - - - - EUR 

Amount - - - - 364,238.70 
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3.4. Maturity of the securities financing operations and total return swaps. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - 3,490,000.00 

More than 1 year - - - - - 

Open - - - - - 

 
3.5. Countries where the counterparties are established. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Country - - - - FRANCE 

Amount - - - - 3,490,000.00 

 
3.6. Settlement and clearing. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Tripartite - - - - - 

Central counterparty - - - - - 

Bilateral - - - - 3,490,000.00 

 
 
4. Data on the reuse of guarantees (collateral). 
 
Financial guarantees received in a non-cash form shall not be sold, reinvested or pledged.  
 
 
5. Retention of the guarantees received by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 

Number of custodians 1 

1 
Name SOCIETE GENERALE 

Amount 364,238.70 

 
 
6. Retention of the guarantees provided by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 
The custodian, Société Générale S.A., exercises three types of responsibility; respectively, the monitoring of the 
regularity of the decisions of the management company, the monitoring of cash flows of the CIU and the custody of the 
assets of the CIU. 

Société Générale S.A also works with a limited number of sub-custodians, selected according to the most rigorous 
quality standards, including the management of possible conflicts of interest which may arise from these appointments. 
The Custodian has established an effective policy for identification, prevention and management of conflicts of interest, in 
compliance with national and international regulations as well as international norms.  
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7. Data on the earnings and costs for each type of securities financing operation and total return swap. 
 
The CIU shall utilise over-the-counter index-linked swaps trading the value of the CIU's assets (or, as the case may be, 
any other asset held by the CIU) against the value of the Benchmark Indicator.  

The revenue and costs linked to these Total Return Swaps (TRS) are included in the assessment of the instruments as 
well as in the result presented in the statement of net assets and the statement of net asset values. 



 

 

 

 

 

 

LYXOR INTERNATIONAL ASSET MANAGEMENT (LIAM) 

 
 
 

LYXOR BUND DAILY 
(2X) LEVERAGED 
UCITS ETF 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
The periodic information document is not certified by the CIU statutory auditor. 

 
 

Periodic information as at 30.04.18 



LYXOR BUND DAILY (2X) LEVERAGED UCITS ETF  
(Compartment of the Multi Units France mutual fund) 

935966  2 Periodic Information Document: 30.04.2018 

 

Statement of net assets 
 

Elements of statement of net assets Accounting currency of the CIU: EUR 
Amount at the 

periodic closing 

a) Eligible financial securities mentioned in 1° of I of article L.214-20 / 1° of I of  
article L.214-24-55 of the [French] Monetary and Financial Code 

19,892,449.77 

b) Bank assets - 

c) Other assets held by the CIU 21,137,424.93 

d) Total assets held by the CIU (lines a+b+c) 41,029,874.70 

e) Liabilities -20,737,151.75 

f) Net inventory value (lines d+e = CIU net assets) 20,292,722.95 

 
 
 
 
 

Number of outstanding units or equities and net inventory value per unit 
or equity 
 

Units or equities 
Number of outstanding 

units or equities 

Currency of 
units or 
equities 

Net inventory value 
per unit or equity 
(Net Asset Value) 

EQUITY / FR0011023654 88,000 EUR 230.5991 

 
 
 
 
 

Tracking error 
 
The tracking error objective is calculated over a period of 52 weeks. 
 

Units or equities Tracking error 

EQUITY / FR0011023654 0.0034% 
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Securities portfolio 
 

Elements of the securities portfolio 

Percentage 

Net assets Total assets 

a) Eligible financial securities and money market instruments accepted for trading on a 
regulated market within the meaning of article L. 422-1° of the [French] Monetary and 
Financial Code. 

and b) Eligible financial securities and money market instruments accepted for trading 
on another regulated market operating on a regular basis, that is recognised and open 
to the public and that has its head office in a Member State of the European Union or 
in another State that is a party to the agreement on the European Economic Area. 

98.03 48.48 

c) Eligible financial securities and money market instruments officially listed on a stock 
exchange of a third party country or that are traded on another market of a third party 
country that is regulated, operating on a regular basis, recognised and open to the 
public, provided that this stock exchange or market is not included in a list issued by 
the [French] Financial Markets Authority or that the selection of this stock exchange or 
market is stipulated by the law or by the regulations or the articles of association of the 
CIU / of the general purpose investment fund. 

- - 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° of I 
of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 
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Assets allocation by currency 
 

Currencies (10 main currencies) 

Amount 
In the accounting currency 

of the CIU Percentage 

EUR Net assets Total assets 

EUR 19,892,449.77 98.03 48.48 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

Other currencies - - - 

Total 19,892,449.77 98.03 48.48 

 
 
 

Assets allocation by country of residence of the issuer 
 

Countries (10 main countries) 

Percentage 

Net assets Total assets 

France  32.73 16.18 

Luxembourg 24.50 12.12 

Italy  11.49 5.68 

United States of America  9.18 4.54 

Germany  7.31 3.62 

Canada 2.88 1.42 

United Kingdom 2.47 1.22 

Ireland 1.98 0.98 

Netherlands  1.66 0.82 

Australia 1.47 0.73 

Other countries 2.36 1.17 

Total 98.03 48.48 
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Assets allocation by economic sector 
 

Economic sector (10 main sectors) 

Percentage 

Net assets Total assets 

State 56.93 28.15 

Banks 33.60 16.62 

Specialised financial activities  3.21 1.59 

Asset manager 2.51 1.24 

Automobiles 1.60 0.79 

Specialty chemistry 0.18 0.09 

- - - 

- - - 

- - - 

 - - 

Other sectors - - 

Total  98.03 48.48 

 
 
 

Breakdown of the other assets by type 
 

Type of assets 

Percentage 

Net assets Total assets 

UNITS OR EQUITIES OF UCITS: 
- general professional funds 

- 
- 

- 
- 

- Feeder UCITS - - 

- Specialised professional funds - - 

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation 
investment mutual fund), FIP (local investment fund)) 

- - 

- OPCI (real estate collective investment fund) and OPPCI (professional real estate 
collective investment fund) 

- - 

- Other - - 

OTHER TYPES OF ASSETS: 
- Warrants 

- 

- 

- 

- 

- Cash certificates - - 

- Promissory notes - - 

- Mortgage notes - - 

- Other - - 

TOTAL - - 
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List of movements occurring in the composition of the securities 
portfolio, during the reference period 
 

Elements of the securities portfolio 
Movements 
(in amount) 

Accounting currency of the CIU: EUR Acquisitions 
Sales / 

Redemptions 

a) Eligible financial securities and money market instruments accepted for trading 
on a regulated market within the meaning of article L. 422-1° of the [French] 
Monetary and Financial Code. 

and b) Eligible financial securities and money market instruments accepted for 
trading on another regulated market operating on a regular basis, that is 
recognised and open to the public and that has its head office in a Member State 
of the European Union or in another State that is a party to the agreement on the 
European Economic Area. 

59,038,670.79 54,111,287.94 

c) Eligible financial securities and money market instruments officially listed on a 
stock exchange of a third party country or that are traded on another market of a 
third party country that is regulated, operating on a regular basis, recognised and 
open to the public, provided that this stock exchange or market is not included in 
a list issued by the [French] Financial Markets Authority or that the selection of 
this stock exchange or market is stipulated by the law or by the regulations or the 
articles of association of the CIU / of the general purpose investment fund. 

- - 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° 
of I of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 

Total over the period 59,038,670.79 54,111,287.94 
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Indication of the quantified data relative to unit dividend distributions 
and/or net capital gains or losses (NCG) paid during the period or yet to 
be paid, after deduction of taxes 
 

Date Category of units / equities 

Currency of 

units / equities Nature 

Unit net 

amount Unit tax credit 

Unit gross 

amount 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 
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Transparency of securities financing operations and reuse of financial 
instruments SFTR regulation 
 

(Accounting currency of the CIU) 
 
 
1. General information. 
 
1.1. Amount of securities and raw materials loaned in proportion with the total assets that can be loaned, 
defined as excluding the cash and cash equivalents. 
 
 Securities 

lending 

% of assets that  
can be loaned 

- 

 
1.2. Amount of the assets committed to each type of securities financing operation and total return swap, 
expressed in absolute value (in the currency of the collective investment undertaking) and in proportion with the 
assets under management of the collective investment undertaking. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Absolute value - - - - 8,800,000.00 

% of assets under 
management 

- - - - 43.37 

 
 
2. Concentration data 
 
2.1. The ten biggest issuers of guarantees for all types of securities financing operations and total return swaps 
(breakdown of the volumes of guarantees and raw materials received, with the names of the issuers). 
 

1 
Name SPANISH STATE 

Amount 462,761.67 

2 
Name DEUTSCHE POST 

Amount 139,291.40 

3 
Name GERMAN STATE 

Amount 3,995.20 

4 
Name ITALIEN STATE 

Amount 1,887.73 

 
2.2. The ten main counterparties for each type of securities financing operation and total return swap separately 
(name of the counterparty and gross volume of operations in progress). 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Name - - - - 

SOCIETE 
GENERALE 

Amount - - - - 8,800,000.00 
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3. Aggregated operation data for each type of securities financing operation and total return swap separately, 
broken down according to the following categories. 
 
3.1. Type and quality of the guarantees. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Cash - - - - - 

Security - - - - 607,936.00 

Rating or literary Not applicable 

 
 
3.2. Guarantee maturity. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - - 

More than 1 year - - - - - 

Open - - - - 607,936.00 

 
3.3. Guarantee currency. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Currency - - - - EUR 

Amount - - - - 607,936.00 

 
3.4. Maturity of the securities financing operations and total return swaps. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - 8,800,000.00 

More than 1 year - - - - - 

Open - - - - - 

 
3.5. Countries where the counterparties are established. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Country - - - - FRANCE 

Amount - - - - 8,800,000.00 
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3.6. Settlement and clearing. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Tripartite - - - - - 

Central counterparty - - - - - 

Bilateral - - - - 8,800,000.00 

 
 
4. Data on the reuse of guarantees (collateral). 
 
Financial guarantees received in a non-cash form shall not be sold, reinvested or pledged.  
 
 
5. Retention of the guarantees received by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 

Number of custodians 1 

1 
Name SOCIETE GENERALE 

Amount 607,936.00 

 
 
6. Retention of the guarantees provided by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 
The custodian, Société Générale S.A., exercises three types of responsibility; respectively, the monitoring of the 
regularity of the decisions of the management company, the monitoring of cash flows of the CIU and the custody of the 
assets of the CIU. 

Société Générale S.A also works with a limited number of sub-custodians, selected according to the most rigorous 
quality standards, including the management of possible conflicts of interest which may arise from these appointments. 
The Custodian has established an effective policy for identification, prevention and management of conflicts of interest, in 
compliance with national and international regulations as well as international norms.  
 
 
7. Data on the earnings and costs for each type of securities financing operation and total return swap. 
 
The CIU shall utilise over-the-counter index-linked swaps trading the value of the CIU's assets (or, as the case may be, 
any other asset held by the CIU) against the value of the Benchmark Indicator.  

The revenue and costs linked to these Total Return Swaps (TRS) are included in the assessment of the instruments as 
well as in the result presented in the statement of net assets and the statement of net asset values. 



 

 

 

 

 

 

LYXOR INTERNATIONAL ASSET MANAGEMENT (LIAM) 

 
 
 

LYXOR BTP DAILY  
(-2X) INVERSE 
UCITS ETF 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
The periodic information document is not certified by the CIU statutory auditor. 

 
 

Periodic information as at 30.04.2018 
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Statement of net assets 
 

Elements of statement of net assets Accounting currency of the CIU: EUR 
Amount at the 

periodic closing 

a) Eligible financial securities mentioned in 1° of I of article L.214-20 / 1° of I of  
article L.214-24-55 of the [French] Monetary and Financial Code 

358,728,124.71 

b) Bank assets 0.33 

c) Other assets held by the CIU 392,680,839.38 

d) Total assets held by the CIU (lines a+b+c) 751,408,964.42 

e) Liabilities -385,487,913.43 

f) Net inventory value (lines d+e = CIU net assets) 365,921,050.99 

 
 
 
 
 

Number of outstanding units or equities and net inventory value per unit 
or equity 
 

Units or equities 
Number of outstanding 

units or equities 

Currency of 
units or 
equities 

Net inventory value 
per unit or equity 
(Net Asset Value) 

EQUITY / FR0011023621 15,227,000 EUR 24.031 

 
 
 
 
 

Tracking error 
 
The tracking error objective is calculated over a period of 52 weeks. 
 

Units or equities Tracking error 

EQUITY / FR0011023621 0.0040% 
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Securities portfolio 
 

Elements of the securities portfolio 

Percentage 

Net assets Total assets 

a) Eligible financial securities and money market instruments accepted for trading on a 
regulated market within the meaning of article L. 422-1° of the [French] Monetary and 
Financial Code. 

and b) Eligible financial securities and money market instruments accepted for trading 
on another regulated market operating on a regular basis, that is recognised and open 
to the public and that has its head office in a Member State of the European Union or 
in another State that is a party to the agreement on the European Economic Area. 

98.01 47.73 

c) Eligible financial securities and money market instruments officially listed on a stock 
exchange of a third party country or that are traded on another market of a third party 
country that is regulated, operating on a regular basis, recognised and open to the 
public, provided that this stock exchange or market is not included in a list issued by 
the [French] Financial Markets Authority or that the selection of this stock exchange or 
market is stipulated by the law or by the regulations or the articles of association of the 
CIU / of the general purpose investment fund. 

- - 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° of I 
of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets 0.02 0.01 
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Assets allocation by currency 
 

Currencies (10 main currencies) 

Amount 
In the accounting currency 

of the CIU Percentage 

EUR Net assets Total assets 

EUR 358,653,201.86 98.01 47.73 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

Other currencies - - - 

Total 358,653,201.86 98.01 47.73 

 
 
 

Assets allocation by country of residence of the issuer 
 

Countries (10 main countries) 

Percentage 

Net assets Total assets 

France  34.16 16.66 

Germany  14.92 7.27 

Italy 11.59 5.64 

Luxembourg  6.66 3.24 

United States of America  6.13 2.99 

United Kingdom 4.62 2.25 

Netherlands 3.91 1.90 

Spain 3.56 1.73 

Austria 2.37 1.15 

Belgium  1.75 0.85 

Other countries 8.34 4.05 

Total 98.01 47.73 



LYXOR BTP DAILY (-2X) INVERSE UCITS ETF  
(Compartment of the Multi Units France mutual fund) 

935964  5 Periodic Information Document: 30.04.2018 

 

Assets allocation by economic sector 
 

Economic sector (10 main sectors) 

Percentage 

Net assets Total assets 

Banks  42.89 20.89 

State 42.52 20.71 

Specialised financial activities 3.26 1.59 

Financial mortgage services   2.72 1.32 

Investment services 1.93 0.94 

Iron and steel 1.78 0.87 

Asser manager 1.38 0.67 

Auto parts 0.70 0.34 

Railways 0.49 0.24 

Complete insurance services 0.23 0.11 

Other sectors 0.11 0.05 

Total  98.01 47.73 

 
 
 

Breakdown of the other assets by type 
 

Type of assets 

Percentage 

Net assets Total assets 

UNITS OR EQUITIES OF UCITS: 
- general professional funds 

- 
- 

- 
- 

- Feeder UCITS - - 

- Specialised professional funds - - 

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation 
investment mutual fund), FIP (local investment fund)) 

- - 

- OPCI (real estate collective investment fund) and OPPCI (professional real estate 
collective investment fund) 

- - 

- Other - - 

OTHER TYPES OF ASSETS: 
- Warrants 

0.02 
- 

0.01 
- 

- Cash certificates - - 

- Promissory notes - - 

- Mortgage notes - - 

- Other 0.02 0.01 

TOTAL 0.02 0.01 
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List of movements occurring in the composition of the securities 
portfolio, during the reference period 
 

Elements of the securities portfolio 
Movements 
(in amount) 

Accounting currency of the CIU: EUR Acquisitions 
Sales / 

Redemptions 

a) Eligible financial securities and money market instruments accepted for trading 
on a regulated market within the meaning of article L. 422-1° of the [French] 
Monetary and Financial Code. 

and b) Eligible financial securities and money market instruments accepted for 
trading on another regulated market operating on a regular basis, that is 
recognised and open to the public and that has its head office in a Member State 
of the European Union or in another State that is a party to the agreement on the 
European Economic Area. 

1,545,762,251.74 1,797,180,962.15 

c) Eligible financial securities and money market instruments officially listed on a 
stock exchange of a third party country or that are traded on another market of a 
third party country that is regulated, operating on a regular basis, recognised and 
open to the public, provided that this stock exchange or market is not included in 
a list issued by the [French] Financial Markets Authority or that the selection of 
this stock exchange or market is stipulated by the law or by the regulations or the 
articles of association of the CIU / of the general purpose investment fund. 

- - 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° 
of I of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 

Total over the period 1,545,762,251.74 1,797,180,962.15 
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Indication of the quantified data relative to unit dividend distributions 
and/or net capital gains or losses (NCG) paid during the period or yet to 
be paid, after deduction of taxes 
 

Date Category of units / equities 

Currency of 

units / equities Nature 

Unit net 

amount Unit tax credit 

Unit gross 

amount 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 
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Transparency of securities financing operations and reuse of financial 
instruments SFTR regulation 
 

(Accounting currency of the CIU) 
 
 
1. General information. 
 
1.1. Amount of securities and raw materials loaned in proportion with the total assets that can be loaned, 
defined as excluding the cash and cash equivalents. 
 
 Securities 

lending 

% of assets that  
can be loaned 

- 

 
1.2. Amount of the assets committed to each type of securities financing operation and total return swap, 
expressed in absolute value (in the currency of the collective investment undertaking) and in proportion with the 
assets under management of the collective investment undertaking. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Absolute value - - - - 1,515,200,000.00 

% of assets under 
management 

- - - - 414.08 

 
 
2. Concentration data 
 
2.1. The ten biggest issuers of guarantees for all types of securities financing operations and total return swaps 
(breakdown of the volumes of guarantees and raw materials received, with the names of the issuers). 

1 
Name FRENCH STATE  

Amount 4,861,601.62 

2 
Name SPANISH STATE  

Amount 3,317,186.36 

3 
Name SLOVAKIAN STATE  

Amount 1,877,825.50 

4 
Name GERMAN STATE 

Amount 1,772,219.68 

5 
Name UNITED KINGDOM OF THE NETHERLANDS 

Amount 807,294.04 

 
2.2. The ten main counterparties for each type of securities financing operation and total return swap separately 
(name of the counterparty and gross volume of operations in progress). 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Name - - - - 

SOCIETE 
GENERALE 

Amount - - - - 1,515,200,000.00 
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3. Aggregated operation data for each type of securities financing operation and total return swap separately, 
broken down according to the following categories. 
 
3.1. Type and quality of the guarantees. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Cash - - - - - 

Security - - - - 12,586,127.20 

Rating or literary Not applicable 

 
3.2. Guarantee maturity. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - - 

More than 1 year - - - - - 

Open - - - - 12,586,127.20 

 
3.3. Guarantee currency. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Currency - - - - EUR 

Amount - - - - 12,586,127.20 

 
3.4. Maturity of the securities financing operations and total return swaps. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - 1,515,200,000.00 

More than 1 year - - - - - 

Open - - - - - 

 
3.5. Countries where the counterparties are established. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Country - - - - FRANCE 

Amount - - - - 1,515,200,000.00 
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3.6. Settlement and clearing. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Tripartite - - - - - 

Central counterparty - - - - - 

Bilateral - - - - 1,515,200,000.00 

 
 
4. Data on the reuse of guarantees (collateral). 
 
Financial guarantees received in a non-cash form shall not be sold, reinvested or pledged.  
 
 
5. Retention of the guarantees received by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 

Number of custodians 1 

1 
Name SOCIETE GENERALE 

Amount 12,586,127.20 

 
 
6. Retention of the guarantees provided by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 
The custodian, Société Générale S.A., exercises three types of responsibility; respectively, the monitoring of the 
regularity of the decisions of the management company, the monitoring of cash flows of the CIU and the custody of the 
assets of the CIU. 

Société Générale S.A also works with a limited number of sub-custodians, selected according to the most rigorous 
quality standards, including the management of possible conflicts of interest which may arise from these appointments. 
The Custodian has established an effective policy for identification, prevention and management of conflicts of interest, in 
compliance with national and international regulations as well as international norms.  
 
 
7. Data on the earnings and costs for each type of securities financing operation and total return swap. 
 
The CIU shall utilise over-the-counter index-linked swaps trading the value of the CIU's assets (or, as the case may be, 
any other asset held by the CIU) against the value of the Benchmark Indicator.  

The revenue and costs linked to these Total Return Swaps (TRS) are included in the assessment of the instruments as 
well as in the result presented in the statement of net assets and the statement of net asset values. 



 

 

 

 

 

 

LYXOR INTERNATIONAL ASSET MANAGEMENT (LIAM) 

 
 
 

LYXOR MSCI 
INDONESIA UCITS 
ETF 
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Statement of net assets 
 

Elements of statement of net assets Accounting currency of the CIU: EUR 
Amount at the 

periodic closing 

a) Eligible financial securities mentioned in 1° of I of article L.214-20 / 1° of I of  
article L.214-24-55 of the [French] Monetary and Financial Code 

41,261,680.19 

b) Bank assets 0.29 

c) Other assets held by the CIU 44,620,927.02 

d) Total assets held by the CIU (lines a+b+c) 85,882,607.50 

e) Liabilities -44,048,916.44 

f) Net inventory value (lines d+e = CIU net assets) 41,833,691.06 

 
 
 
 
 

Number of outstanding units or equities and net inventory value per unit 
or equity 
 

Units or equities 
Number of outstanding 

units or equities 

Currency of 
units or 
equities 

Net inventory value 
per unit or equity 
(Net Asset Value) 

EQUITY ACC / FR0011067511 355,280 EUR 111.0017 

EQUITY C-USD / FR0011070374 31,337 USD 93.4163 

 
 
 
 
 

Tracking error 
 
The tracking error objective is calculated over a period of 52 weeks. 
 

Units or equities Tracking error 

EQUITY ACC / FR0011067511 0.0174% 

EQUITY C-USD / FR0011070374 0.0173% 
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Securities portfolio 
 

Elements of the securities portfolio 

Percentage 

Net assets Total assets 

a) Eligible financial securities and money market instruments accepted for trading on a 
regulated market within the meaning of article L. 422-1° of the [French] Monetary and 
Financial Code. 

and b) Eligible financial securities and money market instruments accepted for trading 
on another regulated market operating on a regular basis, that is recognised and open 
to the public and that has its head office in a Member State of the European Union or 
in another State that is a party to the agreement on the European Economic Area. 

19.51 9.50 

c) Eligible financial securities and money market instruments officially listed on a stock 
exchange of a third party country or that are traded on another market of a third party 
country that is regulated, operating on a regular basis, recognised and open to the 
public, provided that this stock exchange or market is not included in a list issued by 
the [French] Financial Markets Authority or that the selection of this stock exchange or 
market is stipulated by the law or by the regulations or the articles of association of the 
CIU / of the general purpose investment fund. 

79.12 38.54 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° of I 
of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 
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Assets allocation by currency 
 

Currencies (10 main currencies) 

Amount 
In the accounting currency 

of the CIU Percentage 

EUR Net assets Total assets 

JPY 16,071,237.41 38.42 18.71 

USD 15,626,936.48 37.35 18.20 

EUR 8,161,462.87 19.51 9.50 

CHF 1,402,043.43 3.35 1.63 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

Other currencies - - - 

Total 41,261,680.19 98.63 48.04 

 
 
 

Assets allocation by country of residence of the issuer 
 

Countries (10 main countries) 

Percentage 

Net assets Total assets 

Japan 38.42 18.71 

United States of America 36.12 17.59 

Netherlands 13.27 6.47 

Germany 5.42 2.64 

Switzerland 3.35 1.63 

Spain 1.72 0.84 

Russia 0.33 0.16 

- - - 

- - - 

- - - 

Other countries - - 

Total 98.63 48.04 
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Assets allocation by economic sector 
 

Economic sector (10 main sectors) 

Percentage 

Net assets Total assets 

Internet 14.57 7.09 

Diversified distributors 11.70 5.70 

Personal care products 8.57 4.17 

Pharmacy 7.91 3.85 

Diversified industries 6.39 3.11 

Industrial suppliers 5.64 2.75 

Software 5.53 2.70 

Automobiles 4.74 2.31 

Wired telecommunications 4.71 2.29 

Life insurance 4.61 2.25 

Other sectors 24.26 11.82 

Total  98.63 48.04 

 
 
 

Breakdown of the other assets by type 
 

Type of assets 

Percentage 

Net assets Total assets 

UNITS OR EQUITIES OF UCITS: 
- general professional funds 

- 
- 

- 
- 

- Feeder UCITS - - 

- Specialised professional funds - - 

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation 
investment mutual fund), FIP (local investment fund)) 

- - 

- OPCI (real estate collective investment fund) and OPPCI (professional real estate 
collective investment fund) 

- - 

- Other - - 

OTHER TYPES OF ASSETS: 
- Warrants 

- 
- 

- 
- 

- Cash certificates - - 

- Promissory notes - - 

- Mortgage notes - - 

- Other - - 

TOTAL - - 
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List of movements occurring in the composition of the securities 
portfolio, during the reference period 
 

Elements of the securities portfolio 
Movements 
(in amount) 

Accounting currency of the CIU: EUR Acquisitions 
Sales / 

Redemptions 

a) Eligible financial securities and money market instruments accepted for trading 
on a regulated market within the meaning of article L. 422-1° of the [French] 
Monetary and Financial Code. 

and b) Eligible financial securities and money market instruments accepted for 
trading on another regulated market operating on a regular basis, that is 
recognised and open to the public and that has its head office in a Member State 
of the European Union or in another State that is a party to the agreement on the 
European Economic Area. 

52,106,493.17 82,880,704.37 

c) Eligible financial securities and money market instruments officially listed on a 
stock exchange of a third party country or that are traded on another market of a 
third party country that is regulated, operating on a regular basis, recognised and 
open to the public, provided that this stock exchange or market is not included in 
a list issued by the [French] Financial Markets Authority or that the selection of 
this stock exchange or market is stipulated by the law or by the regulations or the 
articles of association of the CIU / of the general purpose investment fund. 

60,932,487.43 29,874,088.09 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° 
of I of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 

Total over the period 113,038,980.60 112,754,792.46 
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Indication of the quantified data relative to unit dividend distributions 
and/or net capital gains or losses (NCG) paid during the period or yet to 
be paid, after deduction of taxes 
 

Date Category of units / equities 

Currency of 

units / equities Nature 

Unit net 

amount Unit tax credit 

Unit gross 

amount 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 
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Transparency of securities financing operations and reuse of financial 
instruments SFTR regulation 
 

(Accounting currency of the CIU) 
 
 
1. General information. 
 
1.1. Amount of securities and raw materials loaned in proportion with the total assets that can be loaned, 
defined as excluding the cash and cash equivalents. 
 
 Securities 

lending 

% of assets that  
can be loaned 

- 

 
1.2. Amount of the assets committed to each type of securities financing operation and total return swap, 
expressed in absolute value (in the currency of the collective investment undertaking) and in proportion with the 
assets under management of the collective investment undertaking. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Absolute value - - - - 37,687,385.34 

% of assets under 
management 

- - - - 90.09 

 
 
2. Concentration data 
 
2.1. The ten biggest issuers of guarantees for all types of securities financing operations and total return swaps 
(breakdown of the volumes of guarantees and raw materials received, with the names of the issuers). 
 

1 
Name ERAMET 

Amount 713,006.80 

2 
Name DASSAULT AVIATION 

Amount 67,855.00 

3 
Name ALTEN 

Amount 58,762.20 

4 
Name RUBIS 

Amount 49,471.50 

5 
Name TOTAL 

Amount 47,201.66 

6 
Name THALES 

Amount 45,150.00 

7 
Name PERNOD RICARD 

Amount 44,016.00 

8 
Name LVMH MOET HENNESSY LOUIS VUITTON 

Amount 41,948.50 

9 
Name AIR LIQUIDE 

Amount 41,923.40 
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10 
Name COMPAGNIE DE SAINT GOBAIN 

Amount 41,842.19 

 
2.2. The ten main counterparties for each type of securities financing operation and total return swap separately 
(name of the counterparty and gross volume of operations in progress). 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Name - - - - 

SOCIETE 
GENERALE 

Amount - - - - 37,687,385.34 

 
 
3. Aggregated operation data for each type of securities financing operation and total return swap separately, 
broken down according to the following categories. 
 
3.1. Type and quality of the guarantees. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Cash - - - - - 

Security - - - - 1,151,177.25 

Rating or literary Not applicable 

 
3.2. Guarantee maturity. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - - 

More than 1 year - - - - - 

Open - - - - 1,151,177.25 

 
3.3. Guarantee currency. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Currency - - - - EUR 

Amount - - - - 1,151,177.25 
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3.4. Maturity of the securities financing operations and total return swaps. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - 37,687,385.34 

3 months to 1 year - - - - - 

More than 1 year - - - - - 

Open - - - - - 

 
3.5. Countries where the counterparties are established. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Country - - - - FRANCE 

Amount - - - - 37,687,385.34 

 
3.6. Settlement and clearing. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Tripartite - - - - - 

Central counterparty - - - - - 

Bilateral - - - - 37,687,385.34 

 
 
4. Data on the reuse of guarantees (collateral). 
 
Financial guarantees received in a non-cash form shall not be sold, reinvested or pledged.  
 
 
5. Retention of the guarantees received by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 

Number of custodians 1 

1 
Name SOCIETE GENERALE 

Amount 1,151,177.25 

 
 
6. Retention of the guarantees provided by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 
The custodian, Société Générale S.A., exercises three types of responsibility; respectively, the monitoring of the 
regularity of the decisions of the management company, the monitoring of cash flows of the CIU and the custody of the 
assets of the CIU. 

Société Générale S.A also works with a limited number of sub-custodians, selected according to the most rigorous 
quality standards, including the management of possible conflicts of interest which may arise from these appointments. 
The Custodian has established an effective policy for identification, prevention and management of conflicts of interest, in 
compliance with national and international regulations as well as international norms.  
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7. Data on the earnings and costs for each type of securities financing operation and total return swap. 
 
The CIU shall utilise over-the-counter index-linked swaps trading the value of the CIU's assets (or, as the case may be, 
any other asset held by the CIU) against the value of the Benchmark Indicator.  

The revenue and costs linked to these Total Return Swaps (TRS) are included in the assessment of the instruments as 
well as in the result presented in the statement of net assets and the statement of net asset values. 



 

 

 

 

 

 

LYXOR INTERNATIONAL ASSET MANAGEMENT (LIAM) 

 
 
 

LYXOR THAILAND 
(SET50 NET TR) 
UCITS ETF 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
The periodic information document is not certified by the CIU statutory auditor. 
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Statement of net assets 
 

Elements of statement of net assets Accounting currency of the CIU: EUR 
Amount at the 

periodic closing 

a) Eligible financial securities mentioned in 1° of I of article L.214-20 / 1° of I of  
article L.214-24-55 of the [French] Monetary and Financial Code 

71,724,639.11 

b) Bank assets - 

c) Other assets held by the CIU 74,803,726.06 

d) Total assets held by the CIU (lines a+b+c) 146,528,365.17 

e) Liabilities -73,861,221.48 

f) Net inventory value (lines d+e = CIU net assets) 72,667,143.69 

 
 
 
 
 

Number of outstanding units or equities and net inventory value per unit 
or equity 
 

Units or equities 
Number of outstanding 

units or equities 

Currency of 
units or 
equities 

Net inventory value 
per unit or equity 
(Net Asset Value) 

EQUITY ACC / FR0011067529 324,790 EUR 212.7664 

EQUITY C-USD / FR0011070440 24,300 USD 177.1391 

 
 
 
 
 

Tracking error 
 
The tracking error objective is calculated over a period of 52 weeks. 
 

Units or equities Tracking error 

EQUITY ACC / FR0011067529 0.0147% 

EQUITY C-USD / FR0011070440 0.0146% 
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Securities portfolio 
 

Elements of the securities portfolio 

Percentage 

Net assets Total assets 

a) Eligible financial securities and money market instruments accepted for trading on a 
regulated market within the meaning of article L. 422-1° of the [French] Monetary and 
Financial Code. 

and b) Eligible financial securities and money market instruments accepted for trading 
on another regulated market operating on a regular basis, that is recognised and open 
to the public and that has its head office in a Member State of the European Union or 
in another State that is a party to the agreement on the European Economic Area. 

49.67 24.64 

c) Eligible financial securities and money market instruments officially listed on a stock 
exchange of a third party country or that are traded on another market of a third party 
country that is regulated, operating on a regular basis, recognised and open to the 
public, provided that this stock exchange or market is not included in a list issued by 
the [French] Financial Markets Authority or that the selection of this stock exchange or 
market is stipulated by the law or by the regulations or the articles of association of the 
CIU / of the general purpose investment fund. 

49.03 24.31 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° of I 
of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 
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Assets allocation by currency 
 

Currencies (10 main currencies) 

Amount 
In the accounting currency 

of the CIU Percentage 

EUR Net assets Total assets 

EUR 36,097,388.35 49.67 24.64 

JPY 24,027,621.81 33.07 16.40 

CHF 11,361,373.35 15.63 7.75 

AUD 238,255.60 0.33 0.16 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

Other currencies - - - 

Total 71,724,639.11 98.70 48.95 

 
 
 

Assets allocation by country of residence of the issuer 
 

Countries (10 main countries) 

Percentage 

Net assets Total assets 

Germany 37.75 18.73 

Japan 33.07 16.40 

Switzerland  15.63 7.75 

Spain 6.88 3.41 

Netherlands 5.04 2.50 

Australia 0.33 0.16 

- - - 

- - - 

- - - 

- - - 

Other countries - - 

Total 98.70 48.95 
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Assets allocation by economic sector 
 

Economic sector (10 main sectors) 

Percentage 

Net assets Total assets 

Diversified industries 10.76 5.35 

Pharmacy 10.38 5.15 

Industrial tooling 8.32 4.13 

Internet 7.28 3.61 

Mobile telecommunications 6.86 3.40 

Heavy construction 6.55 3.25 

Construction materials and accessories 6.28 3.11 

Complete insurance services 6.16 3.06 

Clothing distributors 4.64 2.30 

Footwear 4.53 2.24 

Other sectors 26.94 13.35 

Total  98.70 48.95 

 
 
 

Breakdown of the other assets by type 
 

Type of assets 

Percentage 

Net assets Total assets 

UNITS OR EQUITIES OF UCITS: 
- general professional funds 

- 
- 

- 
- 

- Feeder UCITS - - 

- Specialised professional funds - - 

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation 
investment mutual fund), FIP (local investment fund)) 

- - 

- OPCI (real estate collective investment fund) and OPPCI (professional real estate 
collective investment fund) 

- - 

- Other - - 

OTHER TYPES OF ASSETS: 
- Warrants 

- 
- 

- 
- 

- Cash certificates - - 

- Promissory notes - - 

- Mortgage notes - - 

- Other - - 

TOTAL - - 
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List of movements occurring in the composition of the securities 
portfolio, during the reference period 
 

Elements of the securities portfolio 
Movements 
(in amount) 

Accounting currency of the CIU: EUR Acquisitions 
Sales / 

Redemptions 

a) Eligible financial securities and money market instruments accepted for trading 
on a regulated market within the meaning of article L. 422-1° of the [French] 
Monetary and Financial Code. 

and b) Eligible financial securities and money market instruments accepted for 
trading on another regulated market operating on a regular basis, that is 
recognised and open to the public and that has its head office in a Member State 
of the European Union or in another State that is a party to the agreement on the 
European Economic Area. 

98,640,082.48 77,079,502.90 

c) Eligible financial securities and money market instruments officially listed on a 
stock exchange of a third party country or that are traded on another market of a 
third party country that is regulated, operating on a regular basis, recognised and 
open to the public, provided that this stock exchange or market is not included in 
a list issued by the [French] Financial Markets Authority or that the selection of 
this stock exchange or market is stipulated by the law or by the regulations or the 
articles of association of the CIU / of the general purpose investment fund. 

70,816,330.06 37,716,342.85 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° 
of I of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 

Total over the period 169,456,412.54 114,795,845.75 
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Indication of the quantified data relative to unit dividend distributions 
and/or net capital gains or losses (NCG) paid during the period or yet to 
be paid, after deduction of taxes 
 

Date Category of units / equities 

Currency of 

units / equities Nature 

Unit net 

amount Unit tax credit 

Unit gross 

amount 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 
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Transparency of securities financing operations and reuse of financial 
instruments SFTR regulation 
 

(Accounting currency of the CIU) 
 
 
1. General information. 
 
1.1. Amount of securities and raw materials loaned in proportion with the total assets that can be loaned, 
defined as excluding the cash and cash equivalents. 
 
 Securities 

lending 

% of assets that  
can be loaned 

- 

 
1.2. Amount of the assets committed to each type of securities financing operation and total return swap, 
expressed in absolute value (in the currency of the collective investment undertaking) and in proportion with the 
assets under management of the collective investment undertaking. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Absolute value - - - - 33,928,475.30 

% of assets under 
management 

- - - - 46.69 

 
 
2. Concentration data 
 
2.1. The ten biggest issuers of guarantees for all types of securities financing operations and total return swaps 
(breakdown of the volumes of guarantees and raw materials received, with the names of the issuers). 
 

1 
Name THALES 

Amount 279,930.00 

2 
Name IPSOS 

Amount 258,048.00 

3 
Name ARKEMA 

Amount 229,043.50 

4 
Name BP 

Amount 152,488.53 

5 
Name WORLDLINE 

Amount 111,719.72 

6 
Name UNITED URBAN INVESTMENT CORP 

Amount 83,768.45 

7 
Name BUREAU VERITAS 

Amount 76,814.20 

8 
Name EIFFAGE 

Amount 58,825.20 

9 
Name ALSTOM 

Amount 58,375.08 
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10 
Name BTG 

Amount 58,247.61 

 
2.2. The ten main counterparties for each type of securities financing operation and total return swap separately 
(name of the counterparty and gross volume of operations in progress). 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Name - - - - 

SOCIETE 
GENERALE 

Amount - - - - 33,928,475.30 

 
 
3. Aggregated operation data for each type of securities financing operation and total return swap separately, 
broken down according to the following categories. 
 
3.1. Type and quality of the guarantees. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Cash - - - - - 

Security - - - - 1,631,982.24 

Rating or literary Not applicable 

 
3.2. Guarantee maturity. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - - 

More than 1 year - - - - - 

Open - - - - 1,631,982.24 

 
3.3. Guarantee currency. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Currency - - - - EUR 

Amount - - - - 1,279,482.00 

2 
Currency - - - - GBP 

Amount - - - - 268,731.79 

3 
Currency - - - - JPY 

Amount - - - - 83,768.45 
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3.4. Maturity of the securities financing operations and total return swaps. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - 33,928,475.30 

More than 1 year - - - - - 

Open - - - - - 

 
3.5. Countries where the counterparties are established. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Country - - - - FRANCE 

Amount - - - - 33,928,475.30 

 
3.6. Settlement and clearing. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Tripartite - - - - - 

Central counterparty - - - - - 

Bilateral - - - - 33,928,475.30 

 
 
4. Data on the reuse of guarantees (collateral). 
 
Financial guarantees received in a non-cash form shall not be sold, reinvested or pledged.  
 
 
5. Retention of the guarantees received by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 

Number of custodians 1 

1 
Name SOCIETE GENERALE 

Amount 1,631,982.24 

 
 
6. Retention of the guarantees provided by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 
The custodian, Société Générale S.A., exercises three types of responsibility; respectively, the monitoring of the 
regularity of the decisions of the management company, the monitoring of cash flows of the CIU and the custody of the 
assets of the CIU. 

Société Générale S.A also works with a limited number of sub-custodians, selected according to the most rigorous 
quality standards, including the management of possible conflicts of interest which may arise from these appointments. 
The Custodian has established an effective policy for identification, prevention and management of conflicts of interest, in 
compliance with national and international regulations as well as international norms.  
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7. Data on the earnings and costs for each type of securities financing operation and total return swap. 
 
The CIU shall utilise over-the-counter index-linked swaps trading the value of the CIU's assets (or, as the case may be, 
any other asset held by the CIU) against the value of the Benchmark Indicator.  

The revenue and costs linked to these Total Return Swaps (TRS) are included in the assessment of the instruments as 
well as in the result presented in the statement of net assets and the statement of net asset values. 



 

 

 

 

 

 

LYXOR INTERNATIONAL ASSET MANAGEMENT (LIAM) 

 
 
 

LYXOR MSCI ALL 
COUNTRY WORLD 
UCITS ETF 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
The periodic information document is not certified by the CIU statutory auditor. 
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Statement of net assets 
 

Elements of statement of net assets Accounting currency of the CIU: EUR 
Amount at the 

periodic closing 

a) Eligible financial securities mentioned in 1° of I of article L.214-20 / 1° of I of  
article L.214-24-55 of the [French] Monetary and Financial Code 

231,619,103.56 

b) Bank assets 0.47 

c) Other assets held by the CIU 263,914,425.13 

d) Total assets held by the CIU (lines a+b+c) 495,533,529.16 

e) Liabilities -257,831,809.27 

f) Net inventory value (lines d+e = CIU net assets) 237,701,719.89 

 
 
 
 
 

Number of outstanding units or equities and net inventory value per unit 
or equity 
 

Units or equities 
Number of outstanding 

units or equities 

Currency of 
units or 
equities 

Net inventory value 
per unit or equity 
(Net Asset Value) 

EQUITY C-EUR / FR0011079466 895,961 EUR 228.7598 

EQUITY C-USD / FR0011093418 201,981 USD 195.8532 

 
 
 
 
 

Tracking error 
 
The tracking error objective is calculated over a period of 52 weeks. 
 

Units or equities Tracking error 

EQUITY C-EUR / FR0011079466 0.0195% 

EQUITY C-USD / FR0011093418 0.0195% 
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Securities portfolio 
 

Elements of the securities portfolio 

Percentage 

Net assets Total assets 

a) Eligible financial securities and money market instruments accepted for trading on a 
regulated market within the meaning of article L. 422-1° of the [French] Monetary and 
Financial Code. 

and b) Eligible financial securities and money market instruments accepted for trading 
on another regulated market operating on a regular basis, that is recognised and open 
to the public and that has its head office in a Member State of the European Union or 
in another State that is a party to the agreement on the European Economic Area. 

11.97 5.74 

c) Eligible financial securities and money market instruments officially listed on a stock 
exchange of a third party country or that are traded on another market of a third party 
country that is regulated, operating on a regular basis, recognised and open to the 
public, provided that this stock exchange or market is not included in a list issued by 
the [French] Financial Markets Authority or that the selection of this stock exchange or 
market is stipulated by the law or by the regulations or the articles of association of the 
CIU / of the general purpose investment fund. 

85.47 41.00 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° of I 
of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 
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Assets allocation by currency 
 

Currencies (10 main currencies) 

Amount 
In the accounting currency 

of the CIU Percentage 

EUR Net assets Total assets 

JPY 87,142,713.91 36.66 17.59 

USD 77,220,674.66 32.49 15.58 

CHF 38,123,992.15 16.04 7.69 

EUR 27,599,916.41 11.61 5.57 

AUD 1,531,806.43 0.64 0.31 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

Other currencies - - - 

Total 231,619,103.56 97.44 46.74 

 
 
 

Assets allocation by country of residence of the issuer 
 

Countries (10 main countries) 

Percentage 

Net assets Total assets 

Japan 36.66 17.58 

United States of America 31.83 15.27 

Switzerland 16.04 7.69 

Germany 10.56 5.07 

France 0.79 0.38 

Australia 0.64 0.31 

Russia 0.27 0.13 

Sweden 0.26 0.12 

Spain 0.22 0.11 

Netherlands 0.17 0.08 

Other countries - - 

Total 97.44 46.74 
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Assets allocation by economic sector 
 

Economic sector (10 main sectors) 

Percentage 

Net assets Total assets 

Internet 14.36 6.91 

Pharmacy 10.61 5.09 

Diversified distributors 9.55 4.58 

Commercial vehicles & trucks 6.80 3.26 

Software 6.28 3.01 

Complete insurance services 5.44 2.61 

Semi-conductors 4.83 2.32 

Specialty chemistry 4.76 2.28 

Wired telecommunications 4.72 2.26 

Occupational training institutions 4.42 2.12 

Other sectors 25.67 12.30 

Total  97.44 46.74 

 
 
 

Breakdown of the other assets by type 
 

Type of assets 

Percentage 

Net assets Total assets 

UNITS OR EQUITIES OF UCITS: 
- general professional funds 

- 
- 

- 
- 

- Feeder UCITS - - 

- Specialised professional funds - - 

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation 
investment mutual fund), FIP (local investment fund)) 

- - 

- OPCI (real estate collective investment fund) and OPPCI (professional real estate 
collective investment fund) 

- - 

- Other - - 

OTHER TYPES OF ASSETS: 
- Warrants 

- 
- 

- 
- 

- Cash certificates - - 

- Promissory notes - - 

- Mortgage notes - - 

- Other - - 

TOTAL - - 
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List of movements occurring in the composition of the securities 
portfolio, during the reference period 
 

Elements of the securities portfolio 
Movements 
(in amount) 

Accounting currency of the CIU: EUR Acquisitions 
Sales / 

Redemptions 

a) Eligible financial securities and money market instruments accepted for trading 
on a regulated market within the meaning of article L. 422-1° of the [French] 
Monetary and Financial Code. 

and b) Eligible financial securities and money market instruments accepted for 
trading on another regulated market operating on a regular basis, that is 
recognised and open to the public and that has its head office in a Member State 
of the European Union or in another State that is a party to the agreement on the 
European Economic Area. 

305,383,357.51 402,401,204.15 

c) Eligible financial securities and money market instruments officially listed on a 
stock exchange of a third party country or that are traded on another market of a 
third party country that is regulated, operating on a regular basis, recognised and 
open to the public, provided that this stock exchange or market is not included in 
a list issued by the [French] Financial Markets Authority or that the selection of 
this stock exchange or market is stipulated by the law or by the regulations or the 
articles of association of the CIU / of the general purpose investment fund. 

377,677,179.26 222,906,567.50 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° 
of I of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 

Total over the period 683,060,536.77 625,307,771.65 
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Indication of the quantified data relative to unit dividend distributions 
and/or net capital gains or losses (NCG) paid during the period or yet to 
be paid, after deduction of taxes 
 

Date Category of units / equities 

Currency of 

units / equities Nature 

Unit net 

amount Unit tax credit 

Unit gross 

amount 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 
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Transparency of securities financing operations and reuse of financial 
instruments SFTR regulation 
 

(Accounting currency of the CIU) 
 
 
1. General information. 
 
1.1. Amount of securities and raw materials loaned in proportion with the total assets that can be loaned, 
defined as excluding the cash and cash equivalents. 
 
 Securities 

lending 

% of assets that  
can be loaned 

- 

 
1.2. Amount of the assets committed to each type of securities financing operation and total return swap, 
expressed in absolute value (in the currency of the collective investment undertaking) and in proportion with the 
assets under management of the collective investment undertaking. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Absolute value - - - - 103,493,312.49 

% of assets under 
management 

- - - - 43.54 

 
 
2. Concentration data 
 
2.1. The ten biggest issuers of guarantees for all types of securities financing operations and total return swaps 
(breakdown of the volumes of guarantees and raw materials received, with the names of the issuers). 
 

1 
Name ROYAL DUTCH SHELL 

Amount 8,572,193.91 

2 
Name BP 

Amount 4,132,707.23 

3 
Name NATIONAL GRID 

Amount 2,160,160.19 

4 
Name VODAFONE GROUP 

Amount 854,572.61 

5 
Name TATE AND LYLE 

Amount 825,086.82 

6 
Name NATIXIS 

Amount 51,669.02 

7 
Name AIR LIQUIDE 

Amount 51,647.90 

8 
Name SANOFI 

Amount 50,395.14 

9 
Name LVMH MOET HENNESSY LOUIS VUITTON 

Amount 50,048.90 
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10 
Name WENDEL 

Amount 49,579.20 

   

 
2.2. The ten main counterparties for each type of securities financing operation and total return swap separately 
(name of the counterparty and gross volume of operations in progress). 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Name - - - - 

SOCIETE 
GENERALE 

Amount - - - - 103,493,312.49 

 
 
3. Aggregated operation data for each type of securities financing operation and total return swap separately, 
broken down according to the following categories. 
 
3.1. Type and quality of the guarantees. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Cash - - - - - 

Security - - - - 16,847,578.92 

Rating or literary Not applicable 

 
3.2. Guarantee maturity. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - - 

More than 1 year - - - - - 

Open - - - - 16,847,578.92 

 
3.3. Guarantee currency. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Currency - - - - EUR 

Amount - - - - 8,875,052.07 

2 
Currency - - - - GBP 

Amount - - - - 7,972,526.85 
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3.4. Maturity of the securities financing operations and total return swaps. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - 103,493,312.49 

More than 1 year - - - - - 

Open - - - - - 

 
3.5. Countries where the counterparties are established. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Country - - - - FRANCE 

Amount - - - - 103,493,312.49 

 
3.6. Settlement and clearing. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Tripartite - - - - - 

Central counterparty - - - - - 

Bilateral - - - - 103,493,312.49 

 
 
4. Data on the reuse of guarantees (collateral). 
 
Financial guarantees received in a non-cash form shall not be sold, reinvested or pledged.  
 
 
5. Retention of the guarantees received by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 

Number of custodians 1 

1 
Name SOCIETE GENERALE 

Amount 16,847,578.92 

 
 
6. Retention of the guarantees provided by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 
The custodian, Société Générale S.A., exercises three types of responsibility; respectively, the monitoring of the 
regularity of the decisions of the management company, the monitoring of cash flows of the CIU and the custody of the 
assets of the CIU. 

Société Générale S.A also works with a limited number of sub-custodians, selected according to the most rigorous 
quality standards, including the management of possible conflicts of interest which may arise from these appointments. 
The Custodian has established an effective policy for identification, prevention and management of conflicts of interest, in 
compliance with national and international regulations as well as international norms.  



LYXOR MSCI ALL COUNTRY WORLD UCITS ETF  
(Compartment of the Multi Units France mutual fund) 

935976  11 Periodic Information Document: 30.04.2018 

 
7. Data on the earnings and costs for each type of securities financing operation and total return swap. 
 
The CIU shall utilise over-the-counter index-linked swaps trading the value of the CIU's assets (or, as the case may be, 
any other asset held by the CIU) against the value of the Benchmark Indicator.  

The revenue and costs linked to these Total Return Swaps (TRS) are included in the assessment of the instruments as 
well as in the result presented in the statement of net assets and the statement of net asset values. 



 

 

 

 

 

 

LYXOR INTERNATIONAL ASSET MANAGEMENT (LIAM) 

 
 
 

LYXOR EUROMTS 
HIGHEST RATED 
MACRO-WEIGHTED 
GOVT BOND 1-3Y (DR) 
UCITS ETF 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
The periodic information document is not certified by the CIU statutory auditor. 

 
 

Periodic information as at 30.04.2018 
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Statement of net assets 
 

Elements of statement of net assets Accounting currency of the CIU: EUR 
Amount at the 

periodic closing 

a) Eligible financial securities mentioned in 1° of I of article L.214-20 / 1° of I of  
article L.214-24-55 of the [French] Monetary and Financial Code 

53,496,671.54 

b) Bank assets 169,619.30 

c) Other assets held by the CIU - 

d) Total assets held by the CIU (lines a+b+c) 53,666,290.84 

e) Liabilities -8,384.64 

f) Net inventory value (lines d+e = CIU net assets) 53,657,906.20 

 
 
 
 
 

Number of outstanding units or equities and net inventory value per unit 
or equity 
 

Units or equities 
Number of outstanding 

units or equities 

Currency of 
units or 
equities 

Net inventory value 
per unit or equity 
(Net Asset Value) 

EQUITY ACC / FR0011146315 525,000 EUR 102.2055 

 
 
 
 
 

Tracking error 
 
The tracking error objective is calculated over a period of 52 weeks. 
 

Units or equities Tracking error 

EQUITY ACC / FR0011146315 0.0069% 
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Securities portfolio 
 

Elements of the securities portfolio 

Percentage 

Net assets Total assets 

a) Eligible financial securities and money market instruments accepted for trading on a 
regulated market within the meaning of article L. 422-1° of the [French] Monetary and 
Financial Code. 

and b) Eligible financial securities and money market instruments accepted for trading 
on another regulated market operating on a regular basis, that is recognised and open 
to the public and that has its head office in a Member State of the European Union or 
in another State that is a party to the agreement on the European Economic Area. 

99.70 99.68 

c) Eligible financial securities and money market instruments officially listed on a stock 
exchange of a third party country or that are traded on another market of a third party 
country that is regulated, operating on a regular basis, recognised and open to the 
public, provided that this stock exchange or market is not included in a list issued by 
the [French] Financial Markets Authority or that the selection of this stock exchange or 
market is stipulated by the law or by the regulations or the articles of association of the 
CIU / of the general purpose investment fund. 

- - 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° of I 
of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 
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Assets allocation by currency 
 

Currencies (10 main currencies) 

Amount 
In the accounting currency 

of the CIU Percentage 

EUR Net assets Total assets 

EUR 53,496,671.54 99.70 99.68 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

Other currencies - - - 

Total 53,496,671.54 99.70 99.68 

 
 
 

Assets allocation by country of residence of the issuer 
 

Countries (10 main countries) 

Percentage 

Net assets Total assets 

Germany 51.46 51.45 

France 28.52 28.51 

Netherlands 11.26 11.26 

Austria 5.28 5.28 

Finland 3.18 3.18 

- - - 

- - - 

- - - 

- - - 

- - - 

Other countries - - 

Total 99.70 99.68 
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Assets allocation by economic sector 
 

Economic sector (10 main sectors) 

Percentage 

Net assets Total assets 

State 99.70 99.68 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

Other sectors - - 

Total  99.70 99.68 

 
 
 

Breakdown of the other assets by type 
 

Type of assets 

Percentage 

Net assets Total assets 

UNITS OR EQUITIES OF UCITS: 
- general professional funds 

- 
- 

- 
- 

- Feeder UCITS - - 

- Specialised professional funds - - 

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation 
investment mutual fund), FIP (local investment fund)) 

- - 

- OPCI (real estate collective investment fund) and OPPCI (professional real estate 
collective investment fund) 

- - 

- Other - - 

OTHER TYPES OF ASSETS: 
- Warrants 

- 
- 

- 
- 

- Cash certificates - - 

- Promissory notes - - 

- Mortgage notes - - 

- Other - - 

TOTAL - - 
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List of movements occurring in the composition of the securities 
portfolio, during the reference period 
 

Elements of the securities portfolio 
Movements 
(in amount) 

Accounting currency of the CIU: EUR Acquisitions 
Sales / 

Redemptions 

a) Eligible financial securities and money market instruments accepted for trading 
on a regulated market within the meaning of article L. 422-1° of the [French] 
Monetary and Financial Code. 

and b) Eligible financial securities and money market instruments accepted for 
trading on another regulated market operating on a regular basis, that is 
recognised and open to the public and that has its head office in a Member State 
of the European Union or in another State that is a party to the agreement on the 
European Economic Area. 

26,663,981.61 17,756,624.96 

c) Eligible financial securities and money market instruments officially listed on a 
stock exchange of a third party country or that are traded on another market of a 
third party country that is regulated, operating on a regular basis, recognised and 
open to the public, provided that this stock exchange or market is not included in 
a list issued by the [French] Financial Markets Authority or that the selection of 
this stock exchange or market is stipulated by the law or by the regulations or the 
articles of association of the CIU / of the general purpose investment fund. 

- - 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° 
of I of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 

Total over the period 26,663,981.61 17,756,624.96 
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Indication of the quantified data relative to unit dividend distributions 
and/or net capital gains or losses (NCG) paid during the period or yet to 
be paid, after deduction of taxes 
 

Date Category of units / equities 

Currency of 

units / equities Nature 

Unit net 

amount Unit tax credit 

Unit gross 

amount 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

 

 

 

 
 

Transparency of securities financing operations and reuse of financial 
instruments SFTR regulation 
 

(Accounting currency of the CIU) 
 
 
In the course of the fiscal year, the CIU did not perform financing operations subject to the Securities Financing 
Transactions Regulation, i.e. repos, securities or commodities lending/borrowing transactions, buy-sell back or sell-buy 
back transactions, margin lending transactions, or total return swaps (TRS). 
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APPENDIX TO THE REPORT 
intended for Swiss subscribers 

 

This appendix makes the annual report compliant with the FINMA requirements for marketing in Switzerland. It has 

not been certified by the statutory auditors. 

 

Country of origin of the Fund 

France. 

 

Representative of the Swiss Fund 

Société Générale, Paris, Zurich Branch, has been authorised by the FINMA as the Fund’s representative in Switzerland 

while also assuming the payment service. The prospectus, articles of association, annual and semi-annual reports of the 

Fund, the KIIDs as well as the list of purchases and sales made by the Fund during the fiscal year can be obtained on 

request and at no cost from the representative’s head office in Switzerland, Société Générale, Paris, Zürich Branch, 

Talacker 50, P.O. Box 5070, 8021 Zürich. 

 

Calculation of the Total Expense Ratio (in compliance with the recommendations of the Swiss Funds & Asset 

Management Association SFAMA) 

 

Fund annual closing: 31-Oct.   

    

Average assets of the fund for the period 

from 29/04/17 to 30/04/18: 
46,685,927.37   

    

Fund management commission: 0.165 % tax included  

 

 
   

Excerpt from the income statement    

    

Expenses in euros Half-yearly report Annual report Half-yearly report 

 28/04/2017 31/10/2017 30/04/2018 

Fund management commission 33,801.96 70,482.16 40,756.23 

Performance fee to be paid to the manager of 

collective investments of capital 
0.00 0.00 0.00 

Custodian bank fee 0.00 0.00 0.00 

Other expenses 0.00 0.00 0.00 

Taxes 0.00 0.00 0.00 

Total operating expenses 33,801.96 70,482.16 40,756.23 

 

 
   

Calculation of the TER for 12 months, from 29/04/17 to 30/04/18: 

 

TER, including performance fee 

 

((70,482.16 - 33,801.96 + 40,756.23) / 46,685,927.37) * 100 

 

 0.165 %  

 

Performance fee as a share in percentage of the net average assets 

 

 - %  
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BALANCE SHEET assets 
 

 30.04.2018 28.04.2017 

Currency EUR EUR 

Net fixed assets 

 

Deposits 

 

Financial instruments 

 

EQUITIES AND SIMILAR SECURITIES 

Traded on a regulated or similar market 

Not traded on a regulated or similar market 

 

BONDS AND SIMILAR SECURITIES 

Traded on a regulated or similar market 

Not traded on a regulated or similar market 

 

DEBT SECURITIES 

Traded on a regulated or similar market 

Negotiated debt securities 

Other debt securities 

Not traded on a regulated or similar market 

 

COLLECTIVE INVESTMENT UNDERTAKINGS 

General UCITs and AIF intended for non-professionals and equivalent, of 

other countries 

Other Funds intended for non-professionals and equivalent, of other EU 

member states 

General professional Funds and equivalent, of other EU member states and 

listed securitisation entities  

Other professional investment Funds and equivalent of other EU member states 

and non-listed securitisation entities  

Other non-European entities 

 

TEMPORARY SECURITIES TRANSACTIONS 

Receivables representing securities under reverse repurchase agreements 

Receivables representing loaned securities 

Securities borrowed 

Securities under repurchase agreements 

Other temporary transactions 

 

FUTURE FINANCIAL INSTRUMENTS 

Operations on a regulated or similar market 

Other operations 

 

OTHER FINANCIAL INSTRUMENTS 

 

Receivables 

Future foreign exchange operations 

Other 

 

Financial accounts 

Liquidities 

 

Other assets 

- 

 

- 

 

53,496,671.54 

 

 

- 

- 

 

 

53,496,671.54 

- 

 

 

 

- 

- 

- 

 

 

 

- 

 

- 

 

- 

 

- 

- 

 

 

- 

- 

- 

- 

- 

 

 

- 

- 

 

- 

 

- 

- 

- 

 

169,619.30 

169,619.30 

 

- 

- 

 

- 

 

43,885,286.59 

 

 

- 

- 

 

 

43,885,286.59 

- 

 

 

 

- 

- 

- 

 

 

 

- 

 

- 

 

- 

 

- 

- 

 

 

- 

- 

- 

- 

- 

 

 

- 

- 

 

- 

 

- 

- 

- 

 

138,709.25 

138,709.25 

 

- 

Total assets 53,666,290.84 44,023,995.84 
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BALANCE SHEET liabilities 
 

 30.04.2018 28.04.2017 

Currency EUR EUR 

 

Shareholders’ equities 

 

Capital 

 

Non-distributed prior net capital gains and losses 

 

Carried forward 

 

Profit and loss during the fiscal year 

 

Result of the fiscal year 

 

 

 

 

53,882,613.81 

 

- 

 

- 

 

-500,079.38 

 

275,371.77 

 

 

 

 

43,968,904.03 

 

- 

 

- 

 

-281,935.94 

 

330,832.00 

 

Total shareholders’ equity 

(amount representing the net assets) 

53,657,906.20 44,017,800.09 

 

Financial instruments 

 

SALE OPERATIONS ON FINANCIAL INSTRUMENTS 

 

TEMPORARY SECURITIES TRANSACTIONS 

Debts representing securities under repurchase agreements 

Debts representing borrowed securities 

Other temporary transactions 

 

FUTURE FINANCIAL OPERATIONS  

Operations on a regulated or similar market  

Other operations 

 

Debts 

Future foreign exchange operations 

Other 

 

Financial accounts 

Bank loans and overdrafts 

Loans 

 

 

- 

 

- 

 

 

- 

- 

- 

 

 

- 

- 

 

8,384.64 

- 

8,384.64 

 

- 

- 

- 

 

- 

 

- 

 

 

- 

- 

- 

 

 

- 

- 

 

6,195.75 

- 

6,195.75 

 

- 

- 

- 

Total liabilities 53,666,290.84 44,023,995.84 
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Profit and loss account 
 

 30.04.2018 28.04.2017 

Currency EUR EUR 

 

Earnings on financial transactions  

 

Earnings on deposits and financial accounts 

 

Earnings on equities and similar securities  

 

Earnings on bonds and similar securities  

 

Earnings on debt securities  

 

Earnings on temporary securities acquisitions and sales 

 

Earnings on future financial instruments  

 

Other financial products 

 

 

 

 

- 

 

- 

 

307,794.19 

 

- 

 

- 

 

- 

 

- 

 

 

 

- 

 

- 

 

357,033.18 

 

- 

 

- 

 

- 

 

- 

Total (I) 307,794.19 357,033.18 

 

Charges on financial operations 

 

Charges on temporary securities acquisitions and sales  

 

Charges on future financial instruments  

 

Charges on financial debts 

 

Other financial charges 

 

 

 

 

- 

 

- 

 

-262.01 

 

- 

 

 

 

- 

 

- 

 

-3.09 

 

- 

Total (II) -262.01 -3.09 

Profit and loss on financial operations (I - II) 307,532.18 357,030.09 

 

Other earnings (III) 

 

Management fees and depreciation charges (IV) 

 

 

- 

 

-40,756.23 

 

- 

 

-33,801.96 

Net profit and loss of the fiscal year (L.214-17-1) (I - II + III - IV) 

 

Adjustment of the fiscal year’s incomes (V)  

 

Advances on profit and loss paid for the fiscal year (VI) 

 

266,775.95 

 

8,595.82 

 

- 

323,228.13 

 

7,603.87 

 

- 

Profit and loss (I - II + III - IV +/- V - VI): 275,371.77 330,832.00 

 

 

 

Shareholders’ equity 

 

 Subscriptions Redemptions 

 Number of units Amount Number of units Amount 

Number of units 

issued/redeemed during the fiscal year 
131,001 13,442,771.98 33,001 3,394,124.13 

 



 

 

 

 

 

 

LYXOR INTERNATIONAL ASSET MANAGEMENT (LIAM) 

 
 
 

LYXOR EUROMTS 
HIGHEST RATED 
MACRO-WEIGHTED 
GOVT BOND 3-5Y (DR) 
UCITS ETF 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
The periodic information document is not certified by the CIU statutory auditor. 

 
 

Periodic information as at 30.04.2018 
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Statement of net assets 
 

Elements of statement of net assets Accounting currency of the CIU: EUR 
Amount at the 

periodic closing 

a) Eligible financial securities mentioned in 1° of I of article L.214-20 / 1° of I of  
article L.214-24-55 of the [French] Monetary and Financial Code 

128,951,833.79 

b) Bank assets 18,110.88 

c) Other assets held by the CIU - 

d) Total assets held by the CIU (lines a+b+c) 128,969,944.67 

e) Liabilities -19,101.47 

f) Net inventory value (lines d+e = CIU net assets) 128,950,843.20 

 
 
 
 
 

Number of outstanding units or equities and net inventory value per unit 
or equity 
 

Units or equities 
Number of outstanding 

units or equities 

Currency of 
units or 
equities 

Net inventory value 
per unit or equity 
(Net Asset Value) 

EQUITY ACC / FR0011146349 1,154,000 EUR 111.7424 

 
 
 
 
 

Tracking error 
 
The tracking error objective is calculated over a period of 52 weeks. 
 

Units or equities Tracking error 

EQUITY ACC / FR0011146349 0.0095% 



LYXOR EUROMTS HIGHEST RATED MACRO-WEIGHTED GOVT BOND 3-5Y (DR) UCITS ETF 
(Compartment of the Multi Units France mutual fund) 

935982  3 Periodic Information Document: 30.04.2018 

 

Securities portfolio 
 

Elements of the securities portfolio 

Percentage 

Net assets Total assets 

a) Eligible financial securities and money market instruments accepted for trading on a 
regulated market within the meaning of article L. 422-1° of the [French] Monetary and 
Financial Code. 

and b) Eligible financial securities and money market instruments accepted for trading 
on another regulated market operating on a regular basis, that is recognised and open 
to the public and that has its head office in a Member State of the European Union or 
in another State that is a party to the agreement on the European Economic Area. 

100.00 99.99 

c) Eligible financial securities and money market instruments officially listed on a stock 
exchange of a third party country or that are traded on another market of a third party 
country that is regulated, operating on a regular basis, recognised and open to the 
public, provided that this stock exchange or market is not included in a list issued by 
the [French] Financial Markets Authority or that the selection of this stock exchange or 
market is stipulated by the law or by the regulations or the articles of association of the 
CIU / of the general purpose investment fund. 

- - 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° of I 
of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 
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Assets allocation by currency 
 

Currencies (10 main currencies) 

Amount 
In the accounting currency 

of the CIU Percentage 

EUR Net assets Total assets 

EUR 128,951,833.79 100.00 99.99 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

Other currencies - - - 

Total 128,951,833.79 100.00 99.99 

 
 
 

Assets allocation by country of residence of the issuer 
 

Countries (10 main countries) 

Percentage 

Net assets Total assets 

Germany 51.62 51.61 

France 28.58 28.58 

Netherlands 11.30 11.30 

Austria 5.27 5.27 

Finland 3.23 3.23 

- - - 

- - - 

- - - 

- - - 

- - - 

Other countries - - 

Total 100.00 99.99 
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Assets allocation by economic sector 
 

Economic sector (10 main sectors) 

Percentage 

Net assets Total assets 

State 100.00 99.99 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

Other sectors - - 

Total  100.00 99.99 

 
 
 

Breakdown of the other assets by type 
 

Type of assets 

Percentage 

Net assets Total assets 

UNITS OR EQUITIES OF UCITS: 
- general professional funds 

- 
- 

- 
- 

- Feeder UCITS - - 

- Specialised professional funds - - 

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation 
investment mutual fund), FIP (local investment fund)) 

- - 

- OPCI (real estate collective investment fund) and OPPCI (professional real estate 
collective investment fund) 

- - 

- Other - - 

OTHER TYPES OF ASSETS: 
- Warrants 

- 
- 

- 
- 

- Cash certificates - - 

- Promissory notes - - 

- Mortgage notes - - 

- Other - - 

TOTAL - - 
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List of movements occurring in the composition of the securities 
portfolio, during the reference period 
 

Elements of the securities portfolio 
Movements 
(in amount) 

Accounting currency of the CIU: EUR Acquisitions 
Sales / 

Redemptions 

a) Eligible financial securities and money market instruments accepted for trading 
on a regulated market within the meaning of article L. 422-1° of the [French] 
Monetary and Financial Code. 

and b) Eligible financial securities and money market instruments accepted for 
trading on another regulated market operating on a regular basis, that is 
recognised and open to the public and that has its head office in a Member State 
of the European Union or in another State that is a party to the agreement on the 
European Economic Area. 

107,224,728.72 36,843,434.34 

c) Eligible financial securities and money market instruments officially listed on a 
stock exchange of a third party country or that are traded on another market of a 
third party country that is regulated, operating on a regular basis, recognised and 
open to the public, provided that this stock exchange or market is not included in 
a list issued by the [French] Financial Markets Authority or that the selection of 
this stock exchange or market is stipulated by the law or by the regulations or the 
articles of association of the CIU / of the general purpose investment fund. 

- - 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° 
of I of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 

Total over the period 107,224,728.72 36,843,434.34 
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Indication of the quantified data relative to unit dividend distributions 
and/or net capital gains or losses (NCG) paid during the period or yet to 
be paid, after deduction of taxes 
 

Date Category of units / equities 

Currency of 

units / equities Nature 

Unit net 

amount Unit tax credit 

Unit gross 

amount 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

 
 

 

 

 

Transparency of securities financing operations and reuse of financial 
instruments SFTR regulation 
 

(Accounting currency of the CIU) 
 
 
In the course of the fiscal year, the CIU did not perform financing operations subject to the Securities Financing 
Transactions Regulation, i.e. repos, securities or commodities lending/borrowing transactions, buy-sell back or sell-buy 
back transactions, margin lending transactions, or total return swaps (TRS). 
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APPENDIX TO THE REPORT 
intended for Swiss subscribers 

 

This appendix makes the annual report compliant with the FINMA requirements for marketing in Switzerland. It has 

not been certified by the statutory auditors. 

 

Country of origin of the Fund 

France. 

 

Representative of the Swiss Fund 

Société Générale, Paris, Zurich Branch, has been authorised by the FINMA as the Fund’s representative in Switzerland 

while also assuming the payment service. The prospectus, articles of association, annual and semi-annual reports of the 

Fund, the KIIDs as well as the list of purchases and sales made by the Fund during the fiscal year can be obtained on 

request and at no cost from the representative’s head office in Switzerland, Société Générale, Paris, Zürich Branch, 

Talacker 50, P.O. Box 5070, 8021 Zürich. 

 

Calculation of the Total Expense Ratio (in compliance with the recommendations of the Swiss Funds & Asset 

Management Association SFAMA) 

 

Fund annual closing: 31-Oct.   

    

Average assets of the fund for the period 

from 29/04/17 to 30/04/18: 
69,997,664.99   

    

Fund management commission: 0.165 % tax included  

 

 
   

Excerpt from the income statement    

    

Expenses in euros Half-yearly report Annual report Half-yearly report 

 28/04/2017 31/10/2017 30/04/2018 

Fund management commission 27,830.55 73,257.52 70,330.23 

Performance fee to be paid to the manager of 

collective investments of capital 
0.00 0.00 0.00 

Custodian bank fee 0.00 0.00 0.00 

Other expenses 0.00 0.00 0.00 

Taxes 0.00 0.00 0.00 

Total operating expenses 27,830.55 73,257.52 70,330.23 

 

 
   

Calculation of the TER for 12 months, from 29/04/17 to 30/04/18: 

 

TER, including performance fee 

 

((73,257.52 - 27,830.55 + 70,330.23) / 69,997,664.99) * 100 

 

 0.165 %  

 

Performance fee as a share in percentage of the net average assets 

 

 - %  
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BALANCE SHEET assets 
 

 30.04.2018 28.04.2017 

Currency EUR EUR 

Net fixed assets 

 

Deposits 

 

Financial instruments 

 

EQUITIES AND SIMILAR SECURITIES 

Traded on a regulated or similar market 

Not traded on a regulated or similar market 

 

BONDS AND SIMILAR SECURITIES 

Traded on a regulated or similar market 

Not traded on a regulated or similar market 

 

DEBT SECURITIES 

Traded on a regulated or similar market 

Negotiated debt securities 

Other debt securities 

Not traded on a regulated or similar market 

 

COLLECTIVE INVESTMENT UNDERTAKINGS 

General UCITs and AIF intended for non-professionals and equivalent, of 

other countries 

Other Funds intended for non-professionals and equivalent, of other EU 

member states 

General professional Funds and equivalent, of other EU member states and 

listed securitisation entities  

Other professional investment Funds and equivalent of other EU member states 

and non-listed securitisation entities  

Other non-European entities 

 

TEMPORARY SECURITIES TRANSACTIONS 

Receivables representing securities under reverse repurchase agreements 

Receivables representing loaned securities 

Securities borrowed 

Securities under repurchase agreements 

Other temporary transactions 

 

FUTURE FINANCIAL INSTRUMENTS 

Operations on a regulated or similar market 

Other operations 

 

OTHER FINANCIAL INSTRUMENTS 

 

Receivables 

Future foreign exchange operations 

Other 

 

Financial accounts 

Liquidities 

 

Other assets 

- 

 

- 

 

128,951,833.79 

 

 

- 

- 

 

 

128,951,833.79 

- 

 

 

 

- 

- 

- 

 

 

 

- 

 

- 

 

- 

 

- 

- 

 

 

- 

- 

- 

- 

- 

 

 

- 

- 

 

- 

 

- 

- 

- 

 

18,110.88 

18,110.88 

 

- 

- 

 

- 

 

39,757,132.29 

 

 

- 

- 

 

 

39,757,132.29 

- 

 

 

 

- 

- 

- 

 

 

 

- 

 

- 

 

- 

 

- 

- 

 

 

- 

- 

- 

- 

- 

 

 

- 

- 

 

- 

 

- 

- 

- 

 

146,338.51 

146,338.51 

 

- 

Total assets 128,969,944.67 39,903,470.80 
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BALANCE SHEET liabilities 
 

 30.04.2018 28.04.2017 

Currency EUR EUR 

 

Shareholders’ equities 

 

Capital 

 

Non-distributed prior net capital gains and losses 

 

Carried forward 

 

Profit and loss during the fiscal year 

 

Result of the fiscal year 

 

 

 

 

130,051,484.15 

 

- 

 

- 

 

-1,894,720.63 

 

794,079.68 

 

 

 

39,907,582.96 

 

- 

 

- 

 

-223,810.94 

 

214,231.90 

Total shareholders’ equity 

(amount representing the net assets) 

128,950,843.20 39,898,003.92 

 

Financial instruments 

 

SALE OPERATIONS ON FINANCIAL INSTRUMENTS 

 

TEMPORARY SECURITIES TRANSACTIONS 

Debts representing securities under repurchase agreements 

Debts representing borrowed securities 

Other temporary transactions 

 

FUTURE FINANCIAL OPERATIONS  

Operations on a regulated or similar market  

Other operations 

 

Debts 

Future foreign exchange operations 

Other 

 

Financial accounts 

Bank loans and overdrafts 

Loans 

 

 

- 

 

- 

 

 

- 

- 

- 

 

 

- 

- 

 

19,101.47 

- 

19,101.47 

 

- 

- 

- 

 

- 

 

- 

 

 

- 

- 

- 

 

 

- 

- 

 

5,466.88 

- 

5,466.88 

 

- 

- 

- 

Total liabilities 128,969,944.67 39,903,470.80 
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Profit and loss account 
 

 30.04.2018 28.04.2017 

Currency EUR EUR 

 

Earnings on financial transactions  

 

Earnings on deposits and financial accounts 

 

Earnings on equities and similar securities  

 

Earnings on bonds and similar securities  

 

Earnings on debt securities  

 

Earnings on temporary securities acquisitions and sales 

 

Earnings on future financial instruments  

 

Other financial products 

 

 

 

 

- 

 

- 

 

681,521.85 

 

- 

 

- 

 

- 

 

- 

 

 

 

- 

 

- 

 

234,240.97 

 

- 

 

- 

 

- 

 

- 

Total (I) 681,521.85 234,240.97 

 

Charges on financial operations 

 

Charges on temporary securities acquisitions and sales  

 

Charges on future financial instruments  

 

Charges on financial debts 

 

Other financial charges 

 

 

 

 

- 

 

- 

 

-974.44 

 

- 

 

 

 

- 

 

- 

 

-31.49 

 

- 

Total (II) -974.44 -31.49 

Profit and loss on financial operations (I - II) 680,547.41 234,209.48 

 

Other earnings (III) 

 

Management fees and depreciation charges (IV) 

 

 

- 

 

-70,330.23 

 

- 

 

-27,830.55 

Net profit and loss of the fiscal year (L.214-17-1) (I - II + III - IV) 

 

Adjustment of the fiscal year’s incomes (V)  

 

Advances on profit and loss paid for the fiscal year (VI) 

 

610,217.18 

 

183,862.50 

 

- 

206,378.93 

 

7,852.97 

 

- 

Profit and loss (I - II + III - IV +/- V - VI): 794,079.68 214,231.90 

 

 

 

Shareholders’ equity 

 

 Subscriptions Redemptions 

 Number of units Amount Number of units Amount 

Number of units 

issued/redeemed during the fiscal year 
930,001 103,974,541.67 130,001 14,590,581.69 

 



 

 

 

 

 

 

LYXOR INTERNATIONAL ASSET MANAGEMENT (LIAM) 

 
 
 

LYXOR EUROMTS 
HIGHEST RATED 
MACRO-WEIGHTED 
GOVT BOND 5-7Y 
(DR) UCITS ETF 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
The periodic information document is not certified by the CIU statutory auditor. 

 
 

Periodic information as at 30.04.2018 
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Statement of net assets 
 

Elements of statement of net assets Accounting currency of the CIU: EUR 
Amount at the 

periodic closing 

a) Eligible financial securities mentioned in 1° of I of article L.214-20 / 1° of I of  
article L.214-24-55 of the [French] Monetary and Financial Code 

10,696,944.60 

b) Bank assets 3,424.99 

c) Other assets held by the CIU - 

d) Total assets held by the CIU (lines a+b+c) 10,700,369.59 

e) Liabilities -1,670.84 

f) Net inventory value (lines d+e = CIU net assets) 10,698,698.75 

 
 
 
 
 

Number of outstanding units or equities and net inventory value per unit 
or equity 
 

Units or equities 
Number of outstanding 

units or equities 

Currency of 
units or 
equities 

Net inventory value 
per unit or equity 
(Net Asset Value) 

EQUITY ACC / FR0011146356 88,000 EUR 121.5761 

 
 
 
 
 

Tracking error 
 
The tracking error objective is calculated over a period of 52 weeks. 
 

Units or equities Tracking error 

EQUITY ACC / FR0011146356 0.0090% 
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Securities portfolio 
 

Elements of the securities portfolio 

Percentage 

Net assets Total assets 

a) Eligible financial securities and money market instruments accepted for trading on a 
regulated market within the meaning of article L. 422-1° of the [French] Monetary and 
Financial Code. 

and b) Eligible financial securities and money market instruments accepted for trading 
on another regulated market operating on a regular basis, that is recognised and open 
to the public and that has its head office in a Member State of the European Union or 
in another State that is a party to the agreement on the European Economic Area. 

99.98 99.97 

c) Eligible financial securities and money market instruments officially listed on a stock 
exchange of a third party country or that are traded on another market of a third party 
country that is regulated, operating on a regular basis, recognised and open to the 
public, provided that this stock exchange or market is not included in a list issued by 
the [French] Financial Markets Authority or that the selection of this stock exchange or 
market is stipulated by the law or by the regulations or the articles of association of the 
CIU / of the general purpose investment fund. 

- - 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° of I 
of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 
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Assets allocation by currency 
 

Currencies (10 main currencies) 

Amount 
In the accounting currency 

of the CIU Percentage 

EUR Net assets Total assets 

EUR 10,696,944.60 99.98 99.97 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

Other currencies - - - 

Total 10,696,944.60 99.98 99.97 

 
 
 

Assets allocation by country of residence of the issuer 
 

Countries (10 main countries) 

Percentage 

Net assets Total assets 

Germany 51.45 51.45 

France 28.77 28.76 

Netherlands 11.27 11.27 

Austria 5.29 5.29 

Finland 3.20 3.20 

- - - 

- - - 

- - - 

- - - 

- - - 

Other countries - - 

Total 99.98 99.97 
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Assets allocation by economic sector 
 

Economic sector (10 main sectors) 

Percentage 

Net assets Total assets 

State 99.98 99.97 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

Other sectors - - 

Total  99.98 99.97 

 
 
 

Breakdown of the other assets by type 
 

Type of assets 

Percentage 

Net assets Total assets 

UNITS OR EQUITIES OF UCITS: 
- general professional funds 

- 
- 

- 
- 

- Feeder UCITS - - 

- Specialised professional funds - - 

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation 
investment mutual fund), FIP (local investment fund)) 

- - 

- OPCI (real estate collective investment fund) and OPPCI (professional real estate 
collective investment fund) 

- - 

- Other - - 

OTHER TYPES OF ASSETS: 
- Warrants 

- 
- 

- 
- 

- Cash certificates - - 

- Promissory notes - - 

- Mortgage notes - - 

- Other - - 

TOTAL - - 
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List of movements occurring in the composition of the securities 
portfolio, during the reference period 
 

Elements of the securities portfolio 
Movements 
(in amount) 

Accounting currency of the CIU: EUR Acquisitions 
Sales / 

Redemptions 

a) Eligible financial securities and money market instruments accepted for trading 
on a regulated market within the meaning of article L. 422-1° of the [French] 
Monetary and Financial Code. 

and b) Eligible financial securities and money market instruments accepted for 
trading on another regulated market operating on a regular basis, that is 
recognised and open to the public and that has its head office in a Member State 
of the European Union or in another State that is a party to the agreement on the 
European Economic Area. 

14,919,919.26 12,675,797.93 

c) Eligible financial securities and money market instruments officially listed on a 
stock exchange of a third party country or that are traded on another market of a 
third party country that is regulated, operating on a regular basis, recognised and 
open to the public, provided that this stock exchange or market is not included in 
a list issued by the [French] Financial Markets Authority or that the selection of 
this stock exchange or market is stipulated by the law or by the regulations or the 
articles of association of the CIU / of the general purpose investment fund. 

- - 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° 
of I of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 

Total over the period 14,919,919.26 12,675,797.93 
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Indication of the quantified data relative to unit dividend distributions 
and/or net capital gains or losses (NCG) paid during the period or yet to 
be paid, after deduction of taxes 
 

Date Category of units / equities 

Currency of 

units / equities Nature 

Unit net 

amount Unit tax credit 

Unit gross 

amount 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

 
 

 

 

 

Transparency of securities financing operations and reuse of financial 
instruments SFTR regulation 
 

(Accounting currency of the CIU) 
 
 
In the course of the fiscal year, the CIU did not perform financing operations subject to the Securities Financing 
Transactions Regulation, i.e. repos, securities or commodities lending/borrowing transactions, buy-sell back or sell-buy 
back transactions, margin lending transactions, or total return swaps (TRS). 
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APPENDIX TO THE REPORT 
intended for Swiss subscribers 

 

This appendix makes the annual report compliant with the FINMA requirements for marketing in Switzerland. It has 

not been certified by the statutory auditors. 

 

Country of origin of the Fund 

France. 

 

Representative of the Swiss Fund 

Société Générale, Paris, Zurich Branch, has been authorised by the FINMA as the Fund’s representative in Switzerland 

while also assuming the payment service. The prospectus, articles of association, annual and semi-annual reports of the 

Fund, the KIIDs as well as the list of purchases and sales made by the Fund during the fiscal year can be obtained on 

request and at no cost from the representative’s head office in Switzerland, Société Générale, Paris, Zürich Branch, 

Talacker 50, P.O. Box 5070, 8021 Zürich. 

 

Calculation of the Total Expense Ratio (in compliance with the recommendations of the Swiss Funds & Asset 

Management Association SFAMA) 

 

Fund annual closing: 31-Oct.   

    

Average assets of the fund for the period 

from 29/04/17 to 30/04/18: 
9,324,750.94   

    

Fund management commission: 0.165 % tax included  

 

 
   

Excerpt from the income statement    

    

Expenses in euros Half-yearly report Annual report Half-yearly report 

 28/04/2017 31/10/2017 30/04/2018 

Fund management commission 7,554.55 15,403.34 7,592.14 

Performance fee to be paid to the manager of 

collective investments of capital 
0.00 0.00 0.00 

Custodian bank fee 0.00 0.00 0.00 

Other expenses 0.00 0.00 0.00 

Taxes 0.00 0.00 0.00 

Total operating expenses 7,554.55 15,403.34 7,592.14 

 

 
   

Calculation of the TER for 12 months, from 29/04/17 to 30/04/18: 

 

TER, including performance fee 

 

((15,403.34 - 7,554.55 + 7,592.14) / 9,324,750.94) * 100 

 

 0.165 %  

 

Performance fee as a share in percentage of the net average assets 

 

 - %  
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BALANCE SHEET assets 
 

 30.04.2018 28.04.2017 

Currency EUR EUR 

Net fixed assets 

 

Deposits 

 

Financial instruments 

 

EQUITIES AND SIMILAR SECURITIES 

Traded on a regulated or similar market 

Not traded on a regulated or similar market 

 

BONDS AND SIMILAR SECURITIES 

Traded on a regulated or similar market 

Not traded on a regulated or similar market 

 

DEBT SECURITIES 

Traded on a regulated or similar market 

Negotiated debt securities 

Other debt securities 

Not traded on a regulated or similar market 

 

COLLECTIVE INVESTMENT UNDERTAKINGS 

General UCITs and AIF intended for non-professionals and equivalent, of 

other countries 

Other Funds intended for non-professionals and equivalent, of other EU 

member states 

General professional Funds and equivalent, of other EU member states and 

listed securitisation entities  

Other professional investment Funds and equivalent of other EU member states 

and non-listed securitisation entities  

Other non-European entities 

 

TEMPORARY SECURITIES TRANSACTIONS 

Receivables representing securities under reverse repurchase agreements 

Receivables representing loaned securities 

Securities borrowed 

Securities under repurchase agreements 

Other temporary transactions 

 

FUTURE FINANCIAL INSTRUMENTS 

Operations on a regulated or similar market 

Other operations 

 

OTHER FINANCIAL INSTRUMENTS 

 

Receivables 

Future foreign exchange operations 

Other 

 

Financial accounts 

Liquidities 

 

Other assets 

- 

 

- 

 

10,696,944.60 

 

 

- 

- 

 

 

10,696,944.60 

- 

 

 

 

- 

- 

- 

 

 

 

- 

 

- 

 

- 

 

- 

- 

 

 

- 

- 

- 

- 

- 

 

 

- 

- 

 

- 

 

- 

- 

- 

 

3,424.99 

3,424.99 

 

- 

- 

 

- 

 

9,790,921.38 

 

 

- 

- 

 

 

9,790,921.38 

- 

 

 

 

- 

- 

- 

 

 

 

- 

 

- 

 

- 

 

- 

- 

 

 

- 

- 

- 

- 

- 

 

 

- 

- 

 

- 

 

- 

- 

- 

 

16,938.16 

16,938.16 

 

- 

Total assets 10,700,369.59 9,807,859.54 
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BALANCE SHEET liabilities 
 

 30.04.2018 28.04.2017 

Currency EUR EUR 

 

Shareholders’ equities 

 

Capital 

 

Non-distributed prior net capital gains and losses 

 

Carried forward 

 

Profit and loss during the fiscal year 

 

Result of the fiscal year 

 

 

 

 

10,845,132.12 

 

- 

 

- 

 

-169,740.50 

 

23,307.13 

 

 

 

9,804,570.98 

 

- 

 

- 

 

-52,705.30 

 

54,629.96 

Total shareholders’ equity 

(amount representing the net assets) 

10,698,698.75 9,806,495.64 

 

Financial instruments 

 

SALE OPERATIONS ON FINANCIAL INSTRUMENTS 

 

TEMPORARY SECURITIES TRANSACTIONS 

Debts representing securities under repurchase agreements 

Debts representing borrowed securities 

Other temporary transactions 

 

FUTURE FINANCIAL OPERATIONS  

Operations on a regulated or similar market  

Other operations 

 

Debts 

Future foreign exchange operations 

Other 

 

Financial accounts 

Bank loans and overdrafts 

Loans 

 

 

- 

 

- 

 

 

- 

- 

- 

 

 

- 

- 

 

1,670.84 

- 

1,670.84 

 

- 

- 

- 

 

- 

 

- 

 

 

- 

- 

- 

 

 

- 

- 

 

1,363.90 

- 

1,363.90 

 

- 

- 

- 

Total liabilities 10,700,369.59 9,807,859.54 
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Profit and loss account 
 

 30.04.2018 28.04.2017 

Currency EUR EUR 

 

Earnings on financial transactions  

 

Earnings on deposits and financial accounts 

 

Earnings on equities and similar securities  

 

Earnings on bonds and similar securities  

 

Earnings on debt securities  

 

Earnings on temporary securities acquisitions and sales 

 

Earnings on future financial instruments  

 

Other financial products 

 

 

 

 

- 

 

- 

 

27,848.77 

 

- 

 

- 

 

- 

 

- 

 

 

 

- 

 

- 

 

104,605.57 

 

- 

 

- 

 

- 

 

- 

Total (I) 27,848.77 104,605.57 

 

Charges on financial operations 

 

Charges on temporary securities acquisitions and sales  

 

Charges on future financial instruments  

 

Charges on financial debts 

 

Other financial charges 

 

 

 

 

- 

 

- 

 

-137.42 

 

- 

 

 

 

- 

 

- 

 

-2.69 

 

- 

Total (II) -137.42 -2.69 

Profit and loss on financial operations (I - II) 27,711.35 104,602.88 

 

Other earnings (III) 

 

Management fees and depreciation charges (IV) 

 

 

- 

 

-7,592.14 

 

- 

 

-10,971.52 

Net profit and loss of the fiscal year (L.214-17-1) (I - II + III - IV) 

 

Adjustment of the fiscal year’s incomes (V)  

 

Advances on profit and loss paid for the fiscal year (VI) 

 

20,119.21 

 

3,187.92 

 

- 

93,631.36 

 

41,560.06 

 

- 

Profit and loss (I - II + III - IV +/- V - VI): 23,307.13 135,191.42 

 

 

 

Shareholders’ equity 

 

 Subscriptions Redemptions 

 Number of units Amount Number of units Amount 

Number of units 

issued/redeemed during the fiscal year 
150,001 18,219,692.36 142,001 17,255,222.86 

 



 

 

 

 

 

 

LYXOR INTERNATIONAL ASSET MANAGEMENT (LIAM) 

 
 
 

LYXOR BONO 10Y - 
MTS SPAIN 
GOVERNMENT BOND 
(DR) UCITS ETF 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
The periodic information document is not certified by the CIU statutory auditor. 

 
 

Periodic information as at 30.04.2018 
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Statement of net assets 
 

Elements of statement of net assets Accounting currency of the CIU: EUR 
Amount at the 

periodic closing 

a) Eligible financial securities mentioned in 1° of I of article L.214-20 / 1° of I of  
article L.214-24-55 of the [French] Monetary and Financial Code 

142,059,711.96 

b) Bank assets 27,167.15 

c) Other assets held by the CIU - 

d) Total assets held by the CIU (lines a+b+c) 142,086,879.11 

e) Liabilities -26,873.94 

f) Net inventory value (lines d+e = CIU net assets) 142,060,005.17 

 
 
 
 
 

Number of outstanding units or equities and net inventory value per unit 
or equity 
 

Units or equities 
Number of outstanding 

units or equities 

Currency of 
units or 
equities 

Net inventory value 
per unit or equity 
(Net Asset Value) 

EQUITY ACC / FR0011384148 894,000 EUR 158.9038 

 
 
 
 
 

Tracking error 
 
The tracking error objective is calculated over a period of 52 weeks. 
 

Units or equities Tracking error 

EQUITY ACC / FR0011384148 0.0050% 
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Securities portfolio 
 

Elements of the securities portfolio 

Percentage 

Net assets Total assets 

a) Eligible financial securities and money market instruments accepted for trading on a 
regulated market within the meaning of article L. 422-1° of the [French] Monetary and 
Financial Code. 

and b) Eligible financial securities and money market instruments accepted for trading 
on another regulated market operating on a regular basis, that is recognised and open 
to the public and that has its head office in a Member State of the European Union or 
in another State that is a party to the agreement on the European Economic Area. 

100.00 99.98 

c) Eligible financial securities and money market instruments officially listed on a stock 
exchange of a third party country or that are traded on another market of a third party 
country that is regulated, operating on a regular basis, recognised and open to the 
public, provided that this stock exchange or market is not included in a list issued by 
the [French] Financial Markets Authority or that the selection of this stock exchange or 
market is stipulated by the law or by the regulations or the articles of association of the 
CIU / of the general purpose investment fund. 

- - 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° of I 
of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 
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Assets allocation by currency 
 

Currencies (10 main currencies) 

Amount 
In the accounting currency 

of the CIU Percentage 

EUR Net assets Total assets 

EUR 142,059,711.96 100.00 99.98 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

Other currencies - - - 

Total 142,059,711.96 100.00 99.98 

 
 
 

Assets allocation by country of residence of the issuer 
 

Countries (10 main countries) 

Percentage 

Net assets Total assets 

Spain 100.00 99.98 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

Other countries - - 

Total 100.00 99.98 
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Assets allocation by economic sector 
 

Economic sector (10 main sectors) 

Percentage 

Net assets Total assets 

State 100.00 99.98 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

Other sectors - - 

Total  100.00 99.98 

 
 
 

Breakdown of the other assets by type 
 

Type of assets 

Percentage 

Net assets Total assets 

UNITS OR EQUITIES OF UCITS: 
- general professional funds 

- 
- 

- 
- 

- Feeder UCITS - - 

- Specialised professional funds - - 

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation 
investment mutual fund), FIP (local investment fund)) 

- - 

- OPCI (real estate collective investment fund) and OPPCI (professional real estate 
collective investment fund) 

- - 

- Other - - 

OTHER TYPES OF ASSETS: 
- Warrants 

- 
- 

- 
- 

- Cash certificates - - 

- Promissory notes - - 

- Mortgage notes - - 

- Other - - 

TOTAL - - 
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List of movements occurring in the composition of the securities 
portfolio, during the reference period 
 

Elements of the securities portfolio 
Movements 
(in amount) 

Accounting currency of the CIU: EUR Acquisitions 
Sales / 

Redemptions 

a) Eligible financial securities and money market instruments accepted for trading 
on a regulated market within the meaning of article L. 422-1° of the [French] 
Monetary and Financial Code. 

and b) Eligible financial securities and money market instruments accepted for 
trading on another regulated market operating on a regular basis, that is 
recognised and open to the public and that has its head office in a Member State 
of the European Union or in another State that is a party to the agreement on the 
European Economic Area. 

142,125,955.15 57,755,863.97 

c) Eligible financial securities and money market instruments officially listed on a 
stock exchange of a third party country or that are traded on another market of a 
third party country that is regulated, operating on a regular basis, recognised and 
open to the public, provided that this stock exchange or market is not included in 
a list issued by the [French] Financial Markets Authority or that the selection of 
this stock exchange or market is stipulated by the law or by the regulations or the 
articles of association of the CIU / of the general purpose investment fund. 

- - 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° 
of I of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 

Total over the period 142,125,955.15 57,755,863.97 
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Indication of the quantified data relative to unit dividend distributions 
and/or net capital gains or losses (NCG) paid during the period or yet to 
be paid, after deduction of taxes 
 

Date Category of units / equities 

Currency of 

units / equities Nature 

Unit net 

amount Unit tax credit 

Unit gross 

amount 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

 
 

 

 

 

Transparency of securities financing operations and reuse of financial 
instruments SFTR regulation 
 

(Accounting currency of the CIU) 
 
 
In the course of the fiscal year, the CIU did not perform financing operations subject to the Securities Financing 
Transactions Regulation, i.e. repos, securities or commodities lending/borrowing transactions, buy-sell back or sell-buy 
back transactions, margin lending transactions, or total return swaps (TRS). 



 

 

 

 

 

 

LYXOR INTERNATIONAL ASSET MANAGEMENT (LIAM) 

 
 
 

LYXOR CSI 300 A-
SHARE UCITS ETF  
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
The periodic information document is not certified by the CIU statutory auditor. 

 
 

Periodic information as at 27.04.2018 
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Statement of net assets 
 

Elements of statement of net assets Accounting currency of the CIU: EUR 
Amount at the 

periodic closing 

a) Eligible financial securities mentioned in 1° of I of article L.214-20 / 1° of I of  
article L.214-24-55 of the [French] Monetary and Financial Code 

4,439,776.10 

b) Bank assets 1.09 

c) Other assets held by the CIU 4,757,317.80 

d) Total assets held by the CIU (lines a+b+c) 9,197,094.99 

e) Liabilities -4,735,181.91 

f) Net inventory value (lines d+e = CIU net assets) 4,461,913.08 

 
 
 
 
 

Number of outstanding units or equities and net inventory value per unit 
or equity 
 

Units or equities 
Number of outstanding 

units or equities 

Currency of 
units or 
equities 

Net inventory value 
per unit or equity 
(Net Asset Value) 

UNIT C EUR / FR0011526870 2,000 EUR 158.6829 

 
 
 
 
 

Tracking error 
 
The tracking error objective is calculated over a period of 52 weeks. 
 

Units or equities Tracking error 

UNIT C EUR / FR0011526870 0.1174% 
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Securities portfolio 
 

Elements of the securities portfolio 

Percentage 

Net assets Total assets 

a) Eligible financial securities and money market instruments accepted for trading on a 
regulated market within the meaning of article L. 422-1° of the [French] Monetary and 
Financial Code. 

and b) Eligible financial securities and money market instruments accepted for trading 
on another regulated market operating on a regular basis, that is recognised and open 
to the public and that has its head office in a Member State of the European Union or 
in another State that is a party to the agreement on the European Economic Area. 

33.13 16.07 

c) Eligible financial securities and money market instruments officially listed on a stock 
exchange of a third party country or that are traded on another market of a third party 
country that is regulated, operating on a regular basis, recognised and open to the 
public, provided that this stock exchange or market is not included in a list issued by 
the [French] Financial Markets Authority or that the selection of this stock exchange or 
market is stipulated by the law or by the regulations or the articles of association of the 
CIU / of the general purpose investment fund. 

66.19 32.12 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° of I 
of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 
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Assets allocation by currency 
 

Currencies (10 main currencies) 

Amount 
In the accounting currency 

of the CIU Percentage 

EUR Net assets Total assets 

USD 1,791,473.09 40.15 19.49 

EUR 1,463,580.68 32.80 15.91 

JPY 814,790.22 18.26 8.86 

CHF 361,894.91 8.11 3.93 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

Other currencies - - - 

Total 4,431,738.90 99.32 48.19 

 
 
 

Assets allocation by country of residence of the issuer 
 

Countries (10 main countries) 

Percentage 

Net assets Total assets 

United States of America 38.88 18.87 

Germany  18.44 8.94 

Japan  18.26 8.86 

Netherlands 13.70 6.65 

Switzerland 9.05 4.39 

Portugal 0.52 0.25 

Russia 0.32 0.16 

Spain 0.15 0.07 

- - - 

- - - 

Other countries - - 

Total 99.32 48.19 
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Assets allocation by economic sector 
 

Economic sector (10 main sectors) 

Percentage 

Net assets Total assets 

Internet 18.94 9.20 

Diversified distributors  11.36 5.51 

Life insurance 8.69 4.21 

Asset manager 8.11 3.93 

Biotechnology 5.39 2.62 

Restaurants and Bars 4.89 2.37 

Footwear 4.66 2.26 

Basic chemistry 4.11 1.99 

Diversified industries  3.84 1.86 

Semi-conductors 3.74 1.81 

Other sectors 25.59 12.43 

Total  99.32 48.19 

 
 
 

Breakdown of the other assets by type 
 

Type of assets 

Percentage 

Net assets Total assets 

UNITS OR EQUITIES OF UCITS: 
- general professional funds 

- 
- 

- 
- 

- Feeder UCITS - - 

- Specialised professional funds - - 

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation 
investment mutual fund), FIP (local investment fund)) 

- - 

- OPCI (real estate collective investment fund) and OPPCI (professional real estate 
collective investment fund) 

- - 

- Other - - 

OTHER TYPES OF ASSETS: 
- Warrants 

- 
- 

- 
- 

- Cash certificates - - 

- Promissory notes - - 

- Mortgage notes - - 

- Other - - 

TOTAL - - 
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List of movements occurring in the composition of the securities 
portfolio, during the reference period 
 

Elements of the securities portfolio 
Movements 
(in amount) 

Accounting currency of the CIU: EUR Acquisitions 
Sales / 

Redemptions 

a) Eligible financial securities and money market instruments accepted for trading 
on a regulated market within the meaning of article L. 422-1° of the [French] 
Monetary and Financial Code. 

and b) Eligible financial securities and money market instruments accepted for 
trading on another regulated market operating on a regular basis, that is 
recognised and open to the public and that has its head office in a Member State 
of the European Union or in another State that is a party to the agreement on the 
European Economic Area. 

7,701,391.79 10,825,335.73 

c) Eligible financial securities and money market instruments officially listed on a 
stock exchange of a third party country or that are traded on another market of a 
third party country that is regulated, operating on a regular basis, recognised and 
open to the public, provided that this stock exchange or market is not included in 
a list issued by the [French] Financial Markets Authority or that the selection of 
this stock exchange or market is stipulated by the law or by the regulations or the 
articles of association of the CIU / of the general purpose investment fund. 

9,333,013.68 6,490,879.00 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° 
of I of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 

Total over the period 17,034,405.47 17,316,214.73 
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Indication of the quantified data relative to unit dividend distributions 
and/or net capital gains or losses (NCG) paid during the period or yet to 
be paid, after deduction of taxes 
 

Date Category of units / equities 

Currency of 

units / equities Nature 

Unit net 

amount Unit tax credit 

Unit gross 

amount 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 
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Transparency of securities financing operations and reuse of financial 
instruments SFTR regulation 
 

(Accounting currency of the CIU) 
 
 
1. General information. 
 
1.1. Amount of securities and raw materials loaned in proportion with the total assets that can be loaned, 
defined as excluding the cash and cash equivalents. 
 
 Securities 

lending 

% of assets that  
can be loaned 

- 

 
1.2. Amount of the assets committed to each type of securities financing operation and total return swap, 
expressed in absolute value (in the currency of the collective investment undertaking) and in proportion with the 
assets under management of the collective investment undertaking. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Absolute value - - - - 2,811,842.51 

% of assets under 
management 

- - - - 63.02 

 
 
2. Concentration data 
 
2.1. The ten biggest issuers of guarantees for all types of securities financing operations and total return swaps 
(breakdown of the volumes of guarantees and raw materials received, with the names of the issuers). 
 

1 
Name RUBIS  

Amount 27,369.50 

2 
Name THALES 

Amount 23,664.75 

3 
Name EIFFAGE 

Amount 10,545.92 

4 
Name WORDLINE 

Amount 7,719.00 

5 
Name ALLIED MINDS 

Amount 5,496.54 

6 
Name SEB 

Amount 5,273.40 

7 
Name PAGE GROUP 

Amount 5,024.80 

8 
Name ARRIS INTERNATIONAL 

Amount 4,964.84 

9 
Name AIR FRANCE-KLM 

Amount 4,774.84 
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10 
Name CARREFOUR 

Amount 4,675.76 

 
2.2. The ten main counterparties for each type of securities financing operation and total return swap separately 
(name of the counterparty and gross volume of operations in progress). 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Name - - - - 

SOCIETE 
GENERALE 

Amount - - - - 2,811,842.51 

 
 
3. Aggregated operation data for each type of securities financing operation and total return swap separately, 
broken down according to the following categories. 
 
3.1. Type and quality of the guarantees. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Cash - - - - - 

Security - - - - 103,580.95 

Rating or literary Not applicable 

 
3.2. Guarantee maturity. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - - 

More than 1 year - - - - - 

Open - - - - 103,580.95 

 
3.3. Guarantee currency. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Currency - - - - EUR 

Amount - - - - 88,094.77 

2 
Currency - - - - GBP 

Amount - - - - 10,521.34 

3 
Currency - - - - USD 

Amount - - - - 4,964.84 

 



LYXOR CSI 300 A-SHARE UCITS ETF  
(Compartment of the Multi Units France mutual fund) 

935602  10 Periodic Information Document: 27.04.2018 

 
3.4. Maturity of the securities financing operations and total return swaps. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - 2,811,842.51 

3 months to 1 year - - - - - 

More than 1 year - - - - - 

Open - - - - - 

 
3.5. Countries where the counterparties are established. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Country - - - - FRANCE 

Amount - - - - 2,811,842.51 

 
3.6. Settlement and clearing. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Tripartite - - - - - 

Central counterparty - - - - - 

Bilateral - - - - 2,811,842.51 

 
 
4. Data on the reuse of guarantees (collateral). 
 
Financial guarantees received in a non-cash form shall not be sold, reinvested or pledged.  
 
 
5. Retention of the guarantees received by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 

Number of custodians 1 

1 
Name SOCIETE GENERALE 

Amount 103,580.95 

 
 
6. Retention of the guarantees provided by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 
The custodian, Société Générale S.A., exercises three types of responsibility; respectively, the monitoring of the 
regularity of the decisions of the management company, the monitoring of cash flows of the CIU and the custody of the 
assets of the CIU. 

Société Générale S.A also works with a limited number of sub-custodians, selected according to the most rigorous 
quality standards, including the management of possible conflicts of interest which may arise from these appointments. 
The Custodian has established an effective policy for identification, prevention and management of conflicts of interest, in 
compliance with national and international regulations as well as international norms.  
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7. Data on the earnings and costs for each type of securities financing operation and total return swap. 
 
The CIU shall utilise over-the-counter index-linked swaps trading the value of the CIU's assets (or, as the case may be, 
any other asset held by the CIU) against the value of the Benchmark Indicator.  

The revenue and costs linked to these Total Return Swaps (TRS) are included in the assessment of the instruments as 
well as in the result presented in the statement of net assets and the statement of net asset values. 



 

 

 

 

 

 

LYXOR INTERNATIONAL ASSET MANAGEMENT (LIAM) 

 
 
 

LYXOR PEA 
AMERIQUE LATINE 
(MSCI EM LATIN 
AMERICA) UCITS 
ETF 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
The periodic information document is not certified by the CIU statutory auditor. 

 
 

Periodic information as at 30.04.2018 
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Statement of net assets 
 

Elements of statement of net assets Accounting currency of the CIU: EUR 
Amount at the 

periodic closing 

a) Eligible financial securities mentioned in 1° of I of article L.214-20 / 1° of I of  
article L.214-24-55 of the [French] Monetary and Financial Code 

966,803.78 

b) Bank assets - 

c) Other assets held by the CIU 1,184,816.37 

d) Total assets held by the CIU (lines a+b+c) 2,151,620.15 

e) Liabilities -1,161,606.98 

f) Net inventory value (lines d+e = CIU net assets) 990,013.17 

 
 
 
 
 

Number of outstanding units or equities and net inventory value per unit 
or equity 
 

Units or equities 
Number of outstanding 

units or equities 

Currency of 
units or 
equities 

Net inventory value 
per unit or equity 
(Net Asset Value) 

EQUITY CAPI / FR0011551019 35,900 EUR 27.5769 

 
 
 
 
 

Tracking error 
 
The tracking error objective is calculated over a period of 52 weeks. 
 

Units or equities Tracking error 

EQUITY CAPI / FR0011551019 0.0231% 
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Securities portfolio 
 

Elements of the securities portfolio 

Percentage 

Net assets Total assets 

a) Eligible financial securities and money market instruments accepted for trading on a 
regulated market within the meaning of article L. 422-1° of the [French] Monetary and 
Financial Code. 

and b) Eligible financial securities and money market instruments accepted for trading 
on another regulated market operating on a regular basis, that is recognised and open 
to the public and that has its head office in a Member State of the European Union or 
in another State that is a party to the agreement on the European Economic Area. 

84.73 38.98 

c) Eligible financial securities and money market instruments officially listed on a stock 
exchange of a third party country or that are traded on another market of a third party 
country that is regulated, operating on a regular basis, recognised and open to the 
public, provided that this stock exchange or market is not included in a list issued by 
the [French] Financial Markets Authority or that the selection of this stock exchange or 
market is stipulated by the law or by the regulations or the articles of association of the 
CIU / of the general purpose investment fund. 

12.60 5.80 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° of I 
of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 
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Assets allocation by currency 
 

Currencies (10 main currencies) 

Amount 
In the accounting currency 

of the CIU Percentage 

EUR Net assets Total assets 

EUR 818,018.30 82.63 38.02 

JPY 82,615.98 8.34 3.84 

AUD 42,166.97 4.26 1.96 

SEK 14,518.97 1.47 0.67 

CZK 3,622.29 0.37 0.17 

HUF 2,581.40 0.26 0.12 

- - - - 

- - - - 

- - - - 

- - - - 

Other currencies - - - 

Total 963,563.91 97.33 44.78 

 
 
 
 
 
 

Assets allocation by country of residence of the issuer 
 

Countries (10 main countries) 

Percentage 

Net assets Total assets 

Germany 40.56 18.65 

Spain  26.09 12.01 

Netherlands  10.24 4.71 

Japan 8.34 3.84 

Australia  4.26 1.96 

Austria 3.49 1.61 

Luxembourg 2.24 1.03 

Sweden 1.47 0.67 

Hungary 0.26 0.12 

Belgium 0.26 0.12 

Other countries .12 .06 

Total 97.33 44.78 
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Assets allocation by economic sector 
 

Economic sector (10 main sectors) 

Percentage 

Net assets Total assets 

Banks 11.64 5.35 

Internet  9.31 4.28 

Diversified industries  7.06 3.25 

Aerospace and defence 6.22 2.86 

Pharmacy 6.06 2.79 

Multiple public sector services 5.26 2.42 

Specialty chemistry 5.15 2.37 

Wired telecommunications 4.90 2.26 

Life insurance 3.87 1.78 

Mobile telecommunications 3.55 1.63 

Other sectors 34.31 15.79 

Total  97.33 44.78 

 
 
 

Breakdown of the other assets by type 
 

Type of assets 

Percentage 

Net assets Total assets 

UNITS OR EQUITIES OF UCITS: 
- general professional funds 

- 
- 

- 
- 

- Feeder UCITS - - 

- Specialised professional funds - - 

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation 
investment mutual fund), FIP (local investment fund)) 

- - 

- OPCI (real estate collective investment fund) and OPPCI (professional real estate 
collective investment fund) 

- - 

- Other - - 

OTHER TYPES OF ASSETS: 
- Warrants 

- 
- 

- 
- 

- Cash certificates - - 

- Promissory notes - - 

- Mortgage notes - - 

- Other - - 

TOTAL - - 
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List of movements occurring in the composition of the securities 
portfolio, during the reference period 
 

Elements of the securities portfolio 
Movements 
(in amount) 

Accounting currency of the CIU: EUR Acquisitions 
Sales / 

Redemptions 

a) Eligible financial securities and money market instruments accepted for trading 
on a regulated market within the meaning of article L. 422-1° of the [French] 
Monetary and Financial Code. 

and b) Eligible financial securities and money market instruments accepted for 
trading on another regulated market operating on a regular basis, that is 
recognised and open to the public and that has its head office in a Member State 
of the European Union or in another State that is a party to the agreement on the 
European Economic Area. 

2,322,927.54 2,386,081.91 

c) Eligible financial securities and money market instruments officially listed on a 
stock exchange of a third party country or that are traded on another market of a 
third party country that is regulated, operating on a regular basis, recognised and 
open to the public, provided that this stock exchange or market is not included in 
a list issued by the [French] Financial Markets Authority or that the selection of 
this stock exchange or market is stipulated by the law or by the regulations or the 
articles of association of the CIU / of the general purpose investment fund. 

275,048.56 180,238.39 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° 
of I of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 

Total over the period 2,597,976.10 2,566,320.30 
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Indication of the quantified data relative to unit dividend distributions 
and/or net capital gains or losses (NCG) paid during the period or yet to 
be paid, after deduction of taxes 
 

Date Category of units / equities 

Currency of 

units / equities Nature 

Unit net 

amount Unit tax credit 

Unit gross 

amount 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 
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Transparency of securities financing operations and reuse of financial 
instruments SFTR regulation 
 

(Accounting currency of the CIU) 
 
 
1. General information. 
 
1.1. Amount of securities and raw materials loaned in proportion with the total assets that can be loaned, 
defined as excluding the cash and cash equivalents. 
 
 Securities 

lending 

% of assets that  
can be loaned 

- 

 
1.2. Amount of the assets committed to each type of securities financing operation and total return swap, 
expressed in absolute value (in the currency of the collective investment undertaking) and in proportion with the 
assets under management of the collective investment undertaking. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Absolute value - - - - 860,447.61 

% of assets under 
management 

- - - - 86.91 

 
 
2. Concentration data 
 
2.1. The ten biggest issuers of guarantees for all types of securities financing operations and total return swaps 
(breakdown of the volumes of guarantees and raw materials received, with the names of the issuers). 
 

1 
Name SHIRE  

Amount 38,298.61 

2 
Name COMPASS GROUP 

Amount 12,395.35 

3 
Name RUBIS 

Amount 3,870.00 

4 
Name BNP PARIBAS 

Amount 2,943.08 

5 
Name THALES 

Amount 2,835.00 

6 
Name PAGE GROUP 

Amount 1,268.39 

7 
Name EBARA CORPORATION 

Amount 1,204.32 

8 
Name PERNOD RICARD 

Amount 1,100.40 

9 
Name TOTAL 

Amount 1,098.93 
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10 
Name AIR LIQUIDE 

Amount 1,080.50 

 
2.2. The ten main counterparties for each type of securities financing operation and total return swap separately 
(name of the counterparty and gross volume of operations in progress). 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Name - - - - 

SOCIETE 
GENERALE 

Amount - - - - 860,447.61 

 
 
3. Aggregated operation data for each type of securities financing operation and total return swap separately, 
broken down according to the following categories. 
 
3.1. Type and quality of the guarantees. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Cash - - - - - 

Security - - - - 67,133.72 

Rating or literary Not applicable 

 
 
3.2. Guarantee maturity. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - - 

More than 1 year - - - - - 

Open - - - - 67,133.72 

 
3.3. Guarantee currency. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Currency - - - - GBP 

Amount - - - - 51,962.35 

2 
Currency - - - - EUR  

Amount - - - - 13,967.05 

3 
Currency - - - - JPY 

Amount - - - - 1,204.32 
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3.4. Maturity of the securities financing operations and total return swaps. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - 860,447.61 

3 months to 1 year - - - - - 

More than 1 year - - - - - 

Open - - - - - 

 
3.5. Countries where the counterparties are established. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Country - - - - FRANCE 

Amount - - - - 860,447.61 

 
3.6. Settlement and clearing. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Tripartite - - - - - 

Central counterparty - - - - - 

Bilateral - - - - 860,447.61 

 
 
4. Data on the reuse of guarantees (collateral). 
 
Financial guarantees received in a non-cash form shall not be sold, reinvested or pledged.  
 
 
5. Retention of the guarantees received by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 

Number of custodians 1 

1 
Name SOCIETE GENERALE 

Amount 67,133.72 

 
 
6. Retention of the guarantees provided by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 
The custodian, Société Générale S.A., exercises three types of responsibility; respectively, the monitoring of the 
regularity of the decisions of the management company, the monitoring of cash flows of the CIU and the custody of the 
assets of the CIU. 

Société Générale S.A also works with a limited number of sub-custodians, selected according to the most rigorous 
quality standards, including the management of possible conflicts of interest which may arise from these appointments. 
The Custodian has established an effective policy for identification, prevention and management of conflicts of interest, in 
compliance with national and international regulations as well as international norms.  
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7. Data on the earnings and costs for each type of securities financing operation and total return swap. 
 
The CIU shall utilise over-the-counter index-linked swaps trading the value of the CIU's assets (or, as the case may be, 
any other asset held by the CIU) against the value of the Benchmark Indicator.  

The revenue and costs linked to these Total Return Swaps (TRS) are included in the assessment of the instruments as 
well as in the result presented in the statement of net assets and the statement of net asset values. 



 

 

 

 

 

 

LYXOR INTERNATIONAL ASSET MANAGEMENT (LIAM) 

 
 
 

LYXOR MSCI  
SELECT OECD 
EMERGING 
MARKETS GDP 
UCITS ETF 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
The periodic information document is not certified by the CIU statutory auditor. 

 
 

Periodic information as at 30.04.2018 



LYXOR MSCI SELECT OECD EMERGING MARKETS GDP UCITS ETF  
(Compartment of the Multi Units France mutual fund) 

935607  2 Periodic Information Document: 30.04.2018 

 

Statement of net assets 
 

Elements of statement of net assets Accounting currency of the CIU: EUR 
Amount at the 

periodic closing 

a) Eligible financial securities mentioned in 1° of I of article L.214-20 / 1° of I of  
article L.214-24-55 of the [French] Monetary and Financial Code 

10,652,043.60 

b) Bank assets - 

c) Other assets held by the CIU 12,007,389.04 

d) Total assets held by the CIU (lines a+b+c) 22,659,432.64 

e) Liabilities -11,589,152.10 

f) Net inventory value (lines d+e = CIU net assets) 11,070,280.54 

 
 
 
 
 

Number of outstanding units or equities and net inventory value per unit 
or equity 
 

Units or equities 
Number of outstanding 

units or equities 

Currency of 
units or 
equities 

Net inventory value 
per unit or equity 
(Net Asset Value) 

EQUITY ACC / FR0011645605 95,464 EUR 115.9628 

 
 
 
 
 

Tracking error 
 
The tracking error objective is calculated over a period of 52 weeks. 
 

Units or equities Tracking error 

EQUITY ACC / FR0011645605 0.0234% 
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Securities portfolio 
 

Elements of the securities portfolio 

Percentage 

Net assets Total assets 

a) Eligible financial securities and money market instruments accepted for trading on a 
regulated market within the meaning of article L. 422-1° of the [French] Monetary and 
Financial Code. 

and b) Eligible financial securities and money market instruments accepted for trading 
on another regulated market operating on a regular basis, that is recognised and open 
to the public and that has its head office in a Member State of the European Union or 
in another State that is a party to the agreement on the European Economic Area. 

53.25 26.02 

c) Eligible financial securities and money market instruments officially listed on a stock 
exchange of a third party country or that are traded on another market of a third party 
country that is regulated, operating on a regular basis, recognised and open to the 
public, provided that this stock exchange or market is not included in a list issued by 
the [French] Financial Markets Authority or that the selection of this stock exchange or 
market is stipulated by the law or by the regulations or the articles of association of the 
CIU / of the general purpose investment fund. 

42.97 20.99 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° of I 
of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 
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Assets allocation by currency 
 

Currencies (10 main currencies) 

Amount 
In the accounting currency 

of the CIU Percentage 

EUR Net assets Total assets 

EUR 5,875,711.78 53.08 25.93 

CHF 2,675,503.90 24.17 11.81 

JPY 2,081,645.57 18.80 9.19 

SEK 19,182.35 0.17 0.08 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

Other currencies - - - 

Total 10,652,043.60 96.22 47.01 

 
 
 

Assets allocation by country of residence of the issuer 
 

Countries (10 main countries) 

Percentage 

Net assets Total assets 

Germany 32.43 15.84 

Switzerland 24.17 11.81 

Japan 18.80 9.19 

Netherlands 17.10 8.35 

Spain 3.55 1.74 

Sweden 0.17 0.08 

- - - 

- - - 

- - - 

- - - 

Other countries - - 

Total 96.22 47.01 
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Assets allocation by economic sector 
 

Economic sector (10 main sectors) 

Percentage 

Net assets Total assets 

Complete insurance services 13.90 6.80 

Aerospace and defence 9.37 4.58 

Pharmacy 9.32 4.55 

Semi-conductors 6.82 3.33 

Internet 5.99 2.92 

Personal care products 5.05 2.47 

Integrated oil and gas 4.96 2.42 

Specialty chemistry 4.65 2.27 

Asset manager 4.60 2.25 

Diversified industries  4.59 2.24 

Other sectors 29.97 13.18 

Total  96.22 47.01 

 
 
 

Breakdown of the other assets by type 
 

Type of assets 

Percentage 

Net assets Total assets 

UNITS OR EQUITIES OF UCITS: 
- general professional funds 

- 
- 

- 
- 

- Feeder UCITS - - 

- Specialised professional funds - - 

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation 
investment mutual fund), FIP (local investment fund)) 

- - 

- OPCI (real estate collective investment fund) and OPPCI (professional real estate 
collective investment fund) 

- - 

- Other - - 

OTHER TYPES OF ASSETS: 
- Warrants 

- 
- 

- 
- 

- Cash certificates - - 

- Promissory notes - - 

- Mortgage notes - - 

- Other - - 

TOTAL - - 
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List of movements occurring in the composition of the securities 
portfolio, during the reference period 
 

Elements of the securities portfolio 
Movements 
(in amount) 

Accounting currency of the CIU: EUR Acquisitions 
Sales / 

Redemptions 

a) Eligible financial securities and money market instruments accepted for trading 
on a regulated market within the meaning of article L. 422-1° of the [French] 
Monetary and Financial Code. 

and b) Eligible financial securities and money market instruments accepted for 
trading on another regulated market operating on a regular basis, that is 
recognised and open to the public and that has its head office in a Member State 
of the European Union or in another State that is a party to the agreement on the 
European Economic Area. 

13,775,608.69 16,015,142.36 

c) Eligible financial securities and money market instruments officially listed on a 
stock exchange of a third party country or that are traded on another market of a 
third party country that is regulated, operating on a regular basis, recognised and 
open to the public, provided that this stock exchange or market is not included in 
a list issued by the [French] Financial Markets Authority or that the selection of 
this stock exchange or market is stipulated by the law or by the regulations or the 
articles of association of the CIU / of the general purpose investment fund. 

6,859,015.12 4,276,886.73 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° 
of I of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 

Total over the period 20,634,623.81 20,292,029.09 
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Indication of the quantified data relative to unit dividend distributions 
and/or net capital gains or losses (NCG) paid during the period or yet to 
be paid, after deduction of taxes 
 

Date Category of units / equities 

Currency of 

units / equities Nature 

Unit net 

amount Unit tax credit 

Unit gross 

amount 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

 



LYXOR MSCI SELECT OECD EMERGING MARKETS GDP UCITS ETF  
(Compartment of the Multi Units France mutual fund) 

935607  8 Periodic Information Document: 30.04.2018 

 

Transparency of securities financing operations and reuse of financial 
instruments SFTR regulation 
 

(Accounting currency of the CIU) 
 
 
1. General information. 
 
1.1. Amount of securities and raw materials loaned in proportion with the total assets that can be loaned, 
defined as excluding the cash and cash equivalents. 
 
 Securities 

lending 

% of assets that  
can be loaned 

- 

 
1.2. Amount of the assets committed to each type of securities financing operation and total return swap, 
expressed in absolute value (in the currency of the collective investment undertaking) and in proportion with the 
assets under management of the collective investment undertaking. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Absolute value - - - - 9,546,400.00 

% of assets under 
management 

- - - - 86.23 

 
 
2. Concentration data 
 
2.1. The ten biggest issuers of guarantees for all types of securities financing operations and total return swaps 
(breakdown of the volumes of guarantees and raw materials received, with the names of the issuers). 
 

1 
Name GLAXOSMITHKLINE  

Amount 510,023.94 

2 
Name ROYAL DUTCH SHELL 

Amount 216,317.16 

3 
Name BP PLC 

Amount 91,724.20 

4 
Name ERAMET 

Amount 16,139.20  

5 
Name TOTAL 

Amount 11,774.25 

6 
Name CARREFOUR 

Amount 11,600.84 

7 
Name LVMH MOET HENNESSY LOUIS VUITTON 

Amount 11,282.70 

8 
Name AIR LIQUIDE  

Amount 11,237.20 

9 
Name PERNOD RICARD  

Amount 11,141.55  
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10 
Name NEOPOST 

Amount 10,509.20 

 
2.2. The ten main counterparties for each type of securities financing operation and total return swap separately 
(name of the counterparty and gross volume of operations in progress). 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Name - - - - 

SOCIETE 
GENERALE 

Amount - - - - 9,546,400.00 

 
 
3. Aggregated operation data for each type of securities financing operation and total return swap separately, 
broken down according to the following categories. 
 
3.1. Type and quality of the guarantees. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Cash - - - - - 

Security - - - - 901,790.24 

Rating or literary Not applicable 

 
3.2. Guarantee maturity. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - - 

More than 1 year - - - - - 

Open - - - - 901,790.24 

 
3.3. Guarantee currency. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Currency - - - - GBP 

Amount - - - - 818,105.30 

2 
Currency - - - - EUR 

Amount - - - - 83,684.94 
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3.4. Maturity of the securities financing operations and total return swaps. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - 9,546,400.00 

More than 1 year - - - - - 

Open - - - - - 

 
3.5. Countries where the counterparties are established. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Country - - - - FRANCE 

Amount - - - - 9,546,400.00 

 
3.6. Settlement and clearing. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Tripartite - - - - - 

Central counterparty - - - - - 

Bilateral - - - - 9,546,400.00 

 
 
4. Data on the reuse of guarantees (collateral). 
 
Financial guarantees received in a non-cash form shall not be sold, reinvested or pledged.  
 
 
5. Retention of the guarantees received by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 

Number of custodians 1 

1 
Name SOCIETE GENERALE 

Amount 901,790.24 

 
 
6. Retention of the guarantees provided by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 
The custodian, Société Générale S.A., exercises three types of responsibility; respectively, the monitoring of the 
regularity of the decisions of the management company, the monitoring of cash flows of the CIU and the custody of the 
assets of the CIU. 

Société Générale S.A also works with a limited number of sub-custodians, selected according to the most rigorous 
quality standards, including the management of possible conflicts of interest which may arise from these appointments. 
The Custodian has established an effective policy for identification, prevention and management of conflicts of interest, in 
compliance with national and international regulations as well as international norms.  
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7. Data on the earnings and costs for each type of securities financing operation and total return swap. 
 
The CIU shall utilise over-the-counter index-linked swaps trading the value of the CIU's assets (or, as the case may be, 
any other asset held by the CIU) against the value of the Benchmark Indicator.  

The revenue and costs linked to these Total Return Swaps (TRS) are included in the assessment of the instruments as 
well as in the result presented in the statement of net assets and the statement of net asset values. 



 

 

 

 

 

 

LYXOR INTERNATIONAL ASSET MANAGEMENT (LIAM) 

 
 
 

LYXOR EURO 
STOXX BANKS (DR) 
UCITS ETF  
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Statement of net assets 
 

Elements of statement of net assets Accounting currency of the CIU: EUR 
Amount at the 

periodic closing 

a) Eligible financial securities mentioned in 1° of I of article L.214-20 / 1° of I of  
article L.214-24-55 of the [French] Monetary and Financial Code 

880,776,281.83 

b) Bank assets 22,701,986.33 

c) Other assets held by the CIU 378,495,880.97 

d) Total assets held by the CIU (lines a+b+c) 1,281,974,149.13 

e) Liabilities -192,857,030.33 

f) Net inventory value (lines d+e = CIU net assets) 1,089,117,118.80 

 
 
 
 
 

Number of outstanding units or equities and net inventory value per unit 
or equity 
 

Units or equities 
Number of outstanding 

units or equities 

Currency of 
units or 
equities 

Net inventory value 
per unit or equity 
(Net Asset Value) 

EQUITY ACC / FR0011645647 9,711,053 EUR 112.1523 

 
 
 
 
 

Tracking error 
 
The tracking error objective is calculated over a period of 52 weeks. 
 

Units or equities Tracking error 

EQUITY ACC / FR0011645647 0.3219% 
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Securities portfolio 
 

Elements of the securities portfolio 

Percentage 

Net assets Total assets 

a) Eligible financial securities and money market instruments accepted for trading on a 
regulated market within the meaning of article L. 422-1° of the [French] Monetary and 
Financial Code. 

and b) Eligible financial securities and money market instruments accepted for trading 
on another regulated market operating on a regular basis, that is recognised and open 
to the public and that has its head office in a Member State of the European Union or 
in another State that is a party to the agreement on the European Economic Area. 

80.87 68.70 

c) Eligible financial securities and money market instruments officially listed on a stock 
exchange of a third party country or that are traded on another market of a third party 
country that is regulated, operating on a regular basis, recognised and open to the 
public, provided that this stock exchange or market is not included in a list issued by 
the [French] Financial Markets Authority or that the selection of this stock exchange or 
market is stipulated by the law or by the regulations or the articles of association of the 
CIU / of the general purpose investment fund. 

- - 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° of I 
of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 



LYXOR EURO STOXX BANKS (DR) UCITS ETF  
(Compartment of the Multi Units France mutual fund) 

935606  4 Periodic Information Document: 30.04.2018 

 

Assets allocation by currency 
 

Currencies (10 main currencies) 

Amount 
In the accounting currency 

of the CIU Percentage 

EUR Net assets Total assets 

EUR 880,776,281.83 80.87 68.70 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

Other currencies - - - 

Total 880,776,281.83 80.87 68.70 

 
 
 

Assets allocation by country of residence of the issuer 
 

Countries (10 main countries) 

Percentage 

Net assets Total assets 

Spain 31.32 26.61 

France 22.87 19.43 

Italy 9.13 7.76 

Germany  6.08 5.16 

Belgium 3.42 2.91 

Austria  3.05 2.59 

Netherlands 2.47 2.10 

Ireland 2.05 1.74 

Portugal 0.48 0.40 

- - - 

Other countries - - 

Total 80.87 68.70 
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Assets allocation by economic sector 
 

Economic sector (10 main sectors) 

Percentage 

Net assets Total assets 

Banks 80.87 68.70 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

Other sectors - - 

Total  80.87 68.70 

 
 
 

Breakdown of the other assets by type 
 

Type of assets 

Percentage 

Net assets Total assets 

UNITS OR EQUITIES OF UCITS: 
- general professional funds 

- 
- 

- 
- 

- Feeder UCITS - - 

- Specialised professional funds - - 

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation 
investment mutual fund), FIP (local investment fund)) 

- - 

- OPCI (real estate collective investment fund) and OPPCI (professional real estate 
collective investment fund) 

- - 

- Other - - 

OTHER TYPES OF ASSETS: 
- Warrants 

- 
- 

- 
- 

- Cash certificates - - 

- Promissory notes - - 

- Mortgage notes - - 

- Other - - 

TOTAL - - 
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List of movements occurring in the composition of the securities 
portfolio, during the reference period 
 

Elements of the securities portfolio 
Movements 
(in amount) 

Accounting currency of the CIU: EUR Acquisitions 
Sales / 

Redemptions 

a) Eligible financial securities and money market instruments accepted for trading 
on a regulated market within the meaning of article L. 422-1° of the [French] 
Monetary and Financial Code. 

and b) Eligible financial securities and money market instruments accepted for 
trading on another regulated market operating on a regular basis, that is 
recognised and open to the public and that has its head office in a Member State 
of the European Union or in another State that is a party to the agreement on the 
European Economic Area. 

236,745,096.43 186,290,268.11 

c) Eligible financial securities and money market instruments officially listed on a 
stock exchange of a third party country or that are traded on another market of a 
third party country that is regulated, operating on a regular basis, recognised and 
open to the public, provided that this stock exchange or market is not included in 
a list issued by the [French] Financial Markets Authority or that the selection of 
this stock exchange or market is stipulated by the law or by the regulations or the 
articles of association of the CIU / of the general purpose investment fund. 

- - 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° 
of I of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 

Total over the period 236,745,096.43 186,290,268.11 
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Indication of the quantified data relative to unit dividend distributions 
and/or net capital gains or losses (NCG) paid during the period or yet to 
be paid, after deduction of taxes 
 

Date Category of units / equities 

Currency of 

units / equities Nature 

Unit net 

amount Unit tax credit 

Unit gross 

amount 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 
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Transparency of securities financing operations and reuse of financial 
instruments SFTR regulation 
 

(Accounting currency of the CIU) 
 
 
1. General information. 
 
1.1. Amount of securities and raw materials loaned in proportion with the total assets that can be loaned, 
defined as excluding the cash and cash equivalents. 
 
 Securities 

lending 

% of assets that  
can be loaned 

16.19 

 
1.2. Amount of the assets committed to each type of securities financing operation and total return swap, 
expressed in absolute value (in the currency of the collective investment undertaking) and in proportion with the 
assets under management of the collective investment undertaking. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Absolute value 170,663,493.69 - - - - 

% of assets under 
management 

15.67 - - - - 

 
 
2. Concentration data 
 
2.1. The ten biggest issuers of guarantees for all types of securities financing operations and total return swaps 
(breakdown of the volumes of guarantees and raw materials received, with the names of the issuers). 
 

1 
Name THALES  

Amount 31,744,320.00 

2 
Name SMURFIT KAPPA GROUP 

Amount 19,057,984.00 

3 
Name CAP GEMINI 

Amount 19,056,213.00 

4 
Name TOTAL 

Amount 18,114,753.20  

5 
Name ORANGE 

Amount 16,006,035.48 

6 
Name KERING 

Amount 12,955,275.90 

7 
Name ATOS 

Amount 12,008,865.75 

8 
Name AERCAP HOLDINGS  

Amount 11,364,741.66 

9 
Name ELECTRICITE DE FRANCE 

Amount 11,293,695.18  
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10 
Name RYANAIR HOLDINGS 

Amount 11,197,126.20 

 
2.2. The ten main counterparties for each type of securities financing operation and total return swap separately 
(name of the counterparty and gross volume of operations in progress). 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Name 

SOCIETE 
GENERALE 

- - - - 

Amount 135,723,493.69 - - - - 

2 
Name 

CREDIT 
AGRICOLE 

- - - - 

Amount 34,940,000.00 - - - - 

 
 
3. Aggregated operation data for each type of securities financing operation and total return swap separately, 
broken down according to the following categories. 
 
3.1. Type and quality of the guarantees. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Cash - - - - - 

Security 188,170,976.13 - - - - 

Rating or literary Not applicable 

 
 
3.2. Guarantee maturity. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - - 

More than 1 year - - - - - 

Open 188,170,976.13 - - - - 

 
3.3. Guarantee currency. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Currency EUR - - - - 

Amount 161,460,933.71 - - - - 

2 
Currency USD - - - - 

Amount 22,314,613.78 - - - - 

3 
Currency GBP - - - - 

Amount 4,395,428.64 - - - - 
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3.4. Maturity of the securities financing operations and total return swaps. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week 8,644,669.71 - - - - 

1 week to 1 month 162,621,944.65 - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - - 

More than 1 year 55,009.42 - - - - 

Open 35,321,869.91 - - - - 

 
3.5. Countries where the counterparties are established. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Country FRANCE - - - - 

Amount 170,663,493.69 - - - - 

 
3.6. Settlement and clearing. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Tripartite - - - - - 

Central counterparty - - - - - 

Bilateral 170,663,493.69 - - - - 

 
 
4. Data on the reuse of guarantees (collateral). 
 
Financial guarantees received in a non-cash form shall not be sold, reinvested or pledged.  
 
 
5. Retention of the guarantees received by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 

Number of custodians 1 

1 
Name SOCIETE GENERALE 

Amount 188,170,976.13 

 
 
6. Retention of the guarantees provided by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 
The custodian, Société Générale S.A., exercises three types of responsibility; respectively, the monitoring of the 
regularity of the decisions of the management company, the monitoring of cash flows of the CIU and the custody of the 
assets of the CIU. 

Société Générale S.A also works with a limited number of sub-custodians, selected according to the most rigorous 
quality standards, including the management of possible conflicts of interest which may arise from these appointments. 
The Custodian has established an effective policy for identification, prevention and management of conflicts of interest, in 
compliance with national and international regulations as well as international norms.  
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7. Data on the earnings and costs for each type of securities financing operation and total return swap. 
 
The CIU may use techniques for efficient management of portfolios, in compliance with the provisions of article R214-18 
of the [French] Monetary and Financial Code, and in particular, temporary sales of securities. 

- Maximum proportion of assets under management which may be subjected to securities financing transactions: up to 
25% of the assets of the CIU. 

- Expected proportion of assets under management which may be subject to securities financing transactions: 20% of the 
assets of the CIU. 

The revenues generated by the securities lending transactions (from which direct and indirect operational costs borne by 
the Agent and, as the case may be, by the management company, must be deducted) must be paid to the CIU in 
question. Insofar as these indirect or direct costs do not increase the operating costs of the CIU, they were excluded from 
current expenses. 

 
7.1. Earnings 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

CIU (absolute value) 130,499.25 - - - - 

CIU (% of total earnings) 65.00 - - - - 

Manager (absolute value) 40,153.62 - - - - 

Manager (% of total earnings) 20.00 - - - - 

Third party (absolute value) 30,115.21 - - - - 

Third party (% of total earnings) 15.00 - - - - 

 
7.2. Costs 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

CIU (absolute value) - - - - - 

CIU (% of total earnings) - - - - - 

Manager (absolute value) - - - - - 

Manager (% of total earnings) - - - - - 

Third party (absolute value) - - - - - 

Third party (% of total earnings) - - - - - 

 



 

 

 

 

 

 

LYXOR INTERNATIONAL ASSET MANAGEMENT (LIAM) 

 
 
 

LYXOR 10Y US 
TREASURY DAILY (-2X) 
INVERSE UCITS ETF 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
The periodic information document is not certified by the CIU statutory auditor. 

 
 

Periodic information as at 30.04.2018 



LYXOR 10Y US TREASURY DAILY (-2X) INVERSE UCITS ETF  
(Compartment of the Multi Units France mutual fund) 

935609  2 Periodic Information Document: 30.04.2018 

 

Statement of net assets 
 

Elements of statement of net assets Accounting currency of the CIU: USD 
Amount at the 

periodic closing 

a) Eligible financial securities mentioned in 1° of I of article L.214-20 / 1° of I of  
article L.214-24-55 of the [French] Monetary and Financial Code 

83,843,920.01 

b) Bank assets - 

c) Other assets held by the CIU 94,497,871.55 

d) Total assets held by the CIU (lines a+b+c) 178,341,791.56 

e) Liabilities -91,004,301.25 

f) Net inventory value (lines d+e = CIU net assets) 87,337,490.31 

 
 
 
 
 

Number of outstanding units or equities and net inventory value per unit 
or equity 
 

Units or equities 
Number of outstanding 

units or equities 

Currency of 
units or 
equities 

Net inventory value 
per unit or equity 
(Net Asset Value) 

EQUITY ACC / FR0011607084 989,000 USD 88.3088 

 
 
 
 
 

Tracking error 
 
The tracking error objective is calculated over a period of 52 weeks. 
 

Units or equities Tracking error 

EQUITY ACC / FR0011607084 0.0034% 



LYXOR 10Y US TREASURY DAILY (-2X) INVERSE UCITS ETF  
(Compartment of the Multi Units France mutual fund) 

935609  3 Periodic Information Document: 30.04.2018 

 

Securities portfolio 
 

Elements of the securities portfolio 

Percentage 

Net assets Total assets 

a) Eligible financial securities and money market instruments accepted for trading on a 
regulated market within the meaning of article L. 422-1° of the [French] Monetary and 
Financial Code. 

and b) Eligible financial securities and money market instruments accepted for trading 
on another regulated market operating on a regular basis, that is recognised and open 
to the public and that has its head office in a Member State of the European Union or 
in another State that is a party to the agreement on the European Economic Area. 

96.00 47.01 

c) Eligible financial securities and money market instruments officially listed on a stock 
exchange of a third party country or that are traded on another market of a third party 
country that is regulated, operating on a regular basis, recognised and open to the 
public, provided that this stock exchange or market is not included in a list issued by 
the [French] Financial Markets Authority or that the selection of this stock exchange or 
market is stipulated by the law or by the regulations or the articles of association of the 
CIU / of the general purpose investment fund. 

- - 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° of I 
of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 
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Assets allocation by currency 
 

Currencies (10 main currencies) 

Amount 
In the accounting currency 

of the CIU Percentage 

USD Net assets Total assets 

USD 83,843,920.01 96.00 47.01 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

Other currencies - - - 

Total 83,843,920.01 96.00 47.01 

 
 
 

Assets allocation by country of residence of the issuer 
 

Countries (10 main countries) 

Percentage 

Net assets Total assets 

United States of America 33.32 16.31 

France  19.02 9.31 

Germany 18.55 9.08 

Canada 7.53 3.69 

Denmark 5.09 2.49 

United Kingdom  4.78 2.34 

Japan 3.39 1.66 

Luxembourg  1.67 0.82 

Australia 1.18 0.58 

Netherlands 0.70 0.34 

Other countries .77 .39 

Total 96.00 47.01 
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Assets allocation by economic sector 
 

Economic sector (10 main sectors) 

Percentage 

Net assets Total assets 

Banks 60.08 29.41 

State  24.06 11.78 

Automobiles 5.11 2.50 

Specialised financial activities 2.98 1.46 

Asset manager 1.04 0.51 

Semi-conductors 0.70 0.34 

Consumer electronic 0.56 0.28 

Construction materials and accessories 0.55 0.27 

Financial services 0.27 0.13 

Auto parts 0.22 0.11 

Other sectors .43 .22 

Total  96.00 47.01 

 
 
 

Breakdown of the other assets by type 
 

Type of assets 

Percentage 

Net assets Total assets 

UNITS OR EQUITIES OF UCITS: 
- general professional funds 

- 
- 

- 
- 

- Feeder UCITS - - 

- Specialised professional funds - - 

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation 
investment mutual fund), FIP (local investment fund)) 

- - 

- OPCI (real estate collective investment fund) and OPPCI (professional real estate 
collective investment fund) 

- - 

- Other - - 

OTHER TYPES OF ASSETS: 
- Warrants 

- 
- 

- 
- 

- Cash certificates - - 

- Promissory notes - - 

- Mortgage notes - - 

- Other - - 

TOTAL - - 
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List of movements occurring in the composition of the securities 
portfolio, during the reference period 
 

Elements of the securities portfolio 
Movements 
(in amount) 

Accounting currency of the CIU: USD Acquisitions 
Sales / 

Redemptions 

a) Eligible financial securities and money market instruments accepted for trading 
on a regulated market within the meaning of article L. 422-1° of the [French] 
Monetary and Financial Code. 

and b) Eligible financial securities and money market instruments accepted for 
trading on another regulated market operating on a regular basis, that is 
recognised and open to the public and that has its head office in a Member State 
of the European Union or in another State that is a party to the agreement on the 
European Economic Area. 

346,890,255.38 366,861,519.58 

c) Eligible financial securities and money market instruments officially listed on a 
stock exchange of a third party country or that are traded on another market of a 
third party country that is regulated, operating on a regular basis, recognised and 
open to the public, provided that this stock exchange or market is not included in 
a list issued by the [French] Financial Markets Authority or that the selection of 
this stock exchange or market is stipulated by the law or by the regulations or the 
articles of association of the CIU / of the general purpose investment fund. 

- - 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° 
of I of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 

Total over the period 346,890,255.38 366,861,519.58 
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Indication of the quantified data relative to unit dividend distributions 
and/or net capital gains or losses (NCG) paid during the period or yet to 
be paid, after deduction of taxes 
 

Date Category of units / equities 

Currency of 

units / equities Nature 

Unit net 

amount Unit tax credit 

Unit gross 

amount 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 
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Transparency of securities financing operations and reuse of financial 
instruments SFTR regulation 
 

(Accounting currency of the CIU) 
 
 
1. General information. 
 
1.1. Amount of securities and raw materials loaned in proportion with the total assets that can be loaned, 
defined as excluding the cash and cash equivalents. 
 
 Securities 

lending 

% of assets that  
can be loaned 

- 

 
1.2. Amount of the assets committed to each type of securities financing operation and total return swap, 
expressed in absolute value (in the currency of the collective investment undertaking) and in proportion with the 
assets under management of the collective investment undertaking. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Absolute value - - - - 98,900,000.00 

% of assets under 
management 

- - - - 113.24 

 
 
2. Concentration data 
 
2.1. The ten biggest issuers of guarantees for all types of securities financing operations and total return swaps 
(breakdown of the volumes of guarantees and raw materials received, with the names of the issuers). 
 

1 
Name UNITED STATES OF AMERICA 

Amount 4,093,853.39 

2 
Name BANK OF AMERICA 

Amount 904,997.38 

3 
Name SEMPRA ENERGY 

Amount 104,182.52 

4 
Name PNC FUNDING 

Amount 78,064.74  

5 
Name BAXALTA 

Amount 47,735.09 

6 
Name AT&T 

Amount 10,150.68 
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2.2. The ten main counterparties for each type of securities financing operation and total return swap separately 
(name of the counterparty and gross volume of operations in progress). 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Name - - - - 

SOCIETE 
GENERALE 

Amount - - - - 98,900,000.00 

 
 
3. Aggregated operation data for each type of securities financing operation and total return swap separately, 
broken down according to the following categories. 
 
3.1. Type and quality of the guarantees. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Cash - - - - - 

Security - - - - 5,238,983.80 

Rating or literary Not applicable 

 
3.2. Guarantee maturity. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - - 

More than 1 year - - - - 5,238,983.80 

Open - - - - - 

 
3.3. Guarantee currency. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Currency - - - - USD 

Amount - - - - 5,238,983.80 
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3.4. Maturity of the securities financing operations and total return swaps. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - 98,900,000.00 

More than 1 year - - - - - 

Open - - - - - 

 
3.5. Countries where the counterparties are established. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Country - - - - FRANCE 

Amount - - - - 98,900,000.00 

 
3.6. Settlement and clearing. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Tripartite - - - - - 

Central counterparty - - - - - 

Bilateral - - - - 98,900,000.00 

 
 
4. Data on the reuse of guarantees (collateral). 
 
Financial guarantees received in a non-cash form shall not be sold, reinvested or pledged.  
 
 
5. Retention of the guarantees received by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 

Number of custodians 1 

1 
Name SOCIETE GENERALE 

Amount 5,238,983.80 

 
 
6. Retention of the guarantees provided by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 
The custodian, Société Générale S.A., exercises three types of responsibility; respectively, the monitoring of the 
regularity of the decisions of the management company, the monitoring of cash flows of the CIU and the custody of the 
assets of the CIU. 

Société Générale S.A also works with a limited number of sub-custodians, selected according to the most rigorous 
quality standards, including the management of possible conflicts of interest which may arise from these appointments. 
The Custodian has established an effective policy for identification, prevention and management of conflicts of interest, in 
compliance with national and international regulations as well as international norms.  
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7. Data on the earnings and costs for each type of securities financing operation and total return swap. 
 
The CIU shall utilise over-the-counter index-linked swaps trading the value of the CIU’s assets (or, as the case may be, 
any other asset held by the CIU) against the value of the Benchmark Indicator.  

The revenue and costs linked to these Total Return Swaps (TRS) are included in the assessment of the instruments as 
well as in the result presented in the statement of net assets and the statement of net asset values. 



 

 

 

 

 

 

LYXOR INTERNATIONAL ASSET MANAGEMENT (LIAM) 

 
 
 

LYXOR FTSE ITALIA 
MID CAP PIR (DR) 
UCITS ETF 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
The periodic information document is not certified by the CIU statutory auditor. 
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Statement of net assets 
 

Elements of statement of net assets Accounting currency of the CIU: EUR 
Amount at the 

periodic closing 

a) Eligible financial securities mentioned in 1° of I of article L.214-20 / 1° of I of  
article L.214-24-55 of the [French] Monetary and Financial Code 

485,495,995.07 

b) Bank assets 82,517.09 

c) Other assets held by the CIU 95,556,216.27 

d) Total assets held by the CIU (lines a+b+c) 581,134,728.43 

e) Liabilities -49,249,688.37 

f) Net inventory value (lines d+e = CIU net assets) 531,885,040.06 

 
 
 
 
 

Number of outstanding units or equities and net inventory value per unit 
or equity 
 

Units or equities 
Number of outstanding 

units or equities 

Currency of 
units or 
equities 

Net inventory value 
per unit or equity 
(Net Asset Value) 

EQUITIES ACC / FR0011758085 3,776,526 EUR 140.8397 

 
 
 
 
 

Tracking error 
 
The tracking error objective is calculated over a period of 52 weeks. 
 

Units or equities Tracking error 

EQUITIES ACC / FR0011758085 0.0930% 
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Securities portfolio 
 

Elements of the securities portfolio 

Percentage 

Net assets Total assets 

a) Eligible financial securities and money market instruments accepted for trading on a 
regulated market within the meaning of article L. 422-1° of the [French] Monetary and 
Financial Code. 

and b) Eligible financial securities and money market instruments accepted for trading 
on another regulated market operating on a regular basis, that is recognised and open 
to the public and that has its head office in a Member State of the European Union or 
in another State that is a party to the agreement on the European Economic Area. 

91.28 83.54 

c) Eligible financial securities and money market instruments officially listed on a stock 
exchange of a third party country or that are traded on another market of a third party 
country that is regulated, operating on a regular basis, recognised and open to the 
public, provided that this stock exchange or market is not included in a list issued by 
the [French] Financial Markets Authority or that the selection of this stock exchange or 
market is stipulated by the law or by the regulations or the articles of association of the 
CIU / of the general purpose investment fund. 

- - 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° of I 
of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 
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Assets allocation by currency 
 

Currencies (10 main currencies) 

Amount 
In the accounting currency 

of the CIU Percentage 

EUR Net assets Total assets 

EUR 485,495,995.07 91.28 83.54 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

Other currencies - - - 

Total 485,495,995.07 91.28 83.54 

 
 
 

Assets allocation by country of residence of the issuer 
 

Countries (10 main countries) 

Percentage 

Net assets Total assets 

Italy 91.28 83.54 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

Other countries - - 

Total 91.28 83.54 
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Assets allocation by economic sector 
 

Economic sector (10 main sectors) 

Percentage 

Net assets Total assets 

Banks  9.28 8.45 

Industrial tooling  8.70 7.96 

Transport services 6.48 5.93 

Multiple public sector services 4.93 4.52 

Professional support services 3.94 3.61 

Conventional electricity 3.85 3.52 

Telecommunication equipment 3.68 3.37 

Medical supplies 3.65 3.34 

  Medical equipment 3.59 3.28 

Mobile telecommunications 3.21 2.94 

Other sectors 39.97 36.62 

Total  91.28 83.54 

 
 
 

Breakdown of the other assets by type 
 

Type of assets 

Percentage 

Net assets Total assets 

UNITS OR EQUITIES OF UCITS: 
- general professional funds 

- 
- 

- 
- 

- Feeder UCITS - - 

- Specialised professional funds - - 

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation 
investment mutual fund), FIP (local investment fund)) 

- - 

- OPCI (real estate collective investment fund) and OPPCI (professional real estate 
collective investment fund) 

- - 

- Other - - 

OTHER TYPES OF ASSETS: 
- Warrants 

- 
- 

- 
- 

- Cash certificates - - 

- Promissory notes - - 

- Mortgage notes - - 

- Other - - 

TOTAL - - 
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List of movements occurring in the composition of the securities 
portfolio, during the reference period 
 

Elements of the securities portfolio 
Movements 
(in amount) 

Accounting currency of the CIU: EUR Acquisitions 
Sales / 

Redemptions 

a) Eligible financial securities and money market instruments accepted for trading 
on a regulated market within the meaning of article L. 422-1° of the [French] 
Monetary and Financial Code. 

and b) Eligible financial securities and money market instruments accepted for 
trading on another regulated market operating on a regular basis, that is 
recognised and open to the public and that has its head office in a Member State 
of the European Union or in another State that is a party to the agreement on the 
European Economic Area. 

111,419,834.61 212,209,025.21 

c) Eligible financial securities and money market instruments officially listed on a 
stock exchange of a third party country or that are traded on another market of a 
third party country that is regulated, operating on a regular basis, recognised and 
open to the public, provided that this stock exchange or market is not included in 
a list issued by the [French] Financial Markets Authority or that the selection of 
this stock exchange or market is stipulated by the law or by the regulations or the 
articles of association of the CIU / of the general purpose investment fund. 

- - 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° 
of I of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 

Total over the period 111,419,834.61 212,209,025.21 
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Indication of the quantified data relative to unit dividend distributions 
and/or net capital gains or losses (NCG) paid during the period or yet to 
be paid, after deduction of taxes 
 

Date Category of units / equities 

Currency of 

units / equities Nature 

Unit net 

amount Unit tax credit 

Unit gross 

amount 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 
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Transparency of securities financing operations and reuse of financial 
instruments SFTR regulation 
 

(Accounting currency of the CIU) 
 
 
1. General information. 
 
1.1. Amount of securities and raw materials loaned in proportion with the total assets that can be loaned, 
defined as excluding the cash and cash equivalents. 
 
 Securities 

lending 

% of assets that  
can be loaned 

8.40 

 
1.2. Amount of the assets committed to each type of securities financing operation and total return swap, 
expressed in absolute value (in the currency of the collective investment undertaking) and in proportion with the 
assets under management of the collective investment undertaking. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Absolute value 44,536,724.09 - - - - 

% of assets under 
management 

8.37 - - - - 

 
 
2. Concentration data 
 
2.1. The ten biggest issuers of guarantees for all types of securities financing operations and total return swaps 
(breakdown of the volumes of guarantees and raw materials received, with the names of the issuers). 
 

1 
Name BNP PARIBAS  

Amount 8,268,295.62 

2 
Name ELECTRICITE  DE FRANCE 

Amount 6,372,584.12 

3 
Name KERING  

Amount 5,914,416.90 

4 
Name TWENTY-FIRST CENTURY FOX 

Amount 5,361,860.62  

5 
Name AMAZON.COM 

Amount 5,127,090.03 

6 
Name ADOBE SYSTEMS 

Amount 4,571,522.02 

7 
Name JOHNSON & JOHNSON 

Amount 4,543,063.93 

8 
Name APPLE  

Amount 3,242,503.89 

9 
Name JPMORGAN CHASE & CO 

Amount 2,227,478.89  
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10 
Name ANTHEM 

Amount 1,843,406.68 

 
2.2. The ten main counterparties for each type of securities financing operation and total return swap separately 
(name of the counterparty and gross volume of operations in progress). 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Name 

SOCIETE 
GENERALE 

- - - - 

Amount 44,536,724.09 - - - - 

 
 
3. Aggregated operation data for each type of securities financing operation and total return swap separately, 
broken down according to the following categories. 
 
3.1. Type and quality of the guarantees. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Cash - - - - - 

Security 49,060,289.11 - - - - 

Rating or literary Not applicable 

 
3.2. Guarantee maturity. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - - 

More than 1 year - - - - - 

Open 49,060,289.11 - - - - 

 
3.3. Guarantee currency. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Currency USD - - - - 

Amount 27,300,700.97 - - - - 

2 
Currency EUR  - - - - 

Amount 21,759,588.14 - - - - 
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3.4. Maturity of the securities financing operations and total return swaps. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week 162,050.00 - - - - 

1 week to 1 month 31,281,202.32 - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - - 

More than 1 year 7,995,835.40 - - - - 

Open 5,097,636.37 - - - - 

 
3.5. Countries where the counterparties are established. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Country FRANCE - - - - 

Amount 44,536,724.09 - - - - 

 
3.6. Settlement and clearing. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Tripartite - - - - - 

Central counterparty - - - - - 

Bilateral 44,536,724.09 - - - - 

 
 
4. Data on the reuse of guarantees (collateral). 
 
Financial guarantees received in a non-cash form shall not be sold, reinvested or pledged.  
 
 
5. Retention of the guarantees received by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 

Number of custodians 1 

1 
Name SOCIETE GENERALE 

Amount 49,060,289.11 

 
 
6. Retention of the guarantees provided by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 
The custodian, Société Générale S.A., exercises three types of responsibility; respectively, the monitoring of the 
regularity of the decisions of the management company, the monitoring of cash flows of the CIU and the custody of the 
assets of the CIU. 

Société Générale S.A also works with a limited number of sub-custodians, selected according to the most rigorous 
quality standards, including the management of possible conflicts of interest which may arise from these appointments. 
The Custodian has established an effective policy for identification, prevention and management of conflicts of interest, in 
compliance with national and international regulations as well as international norms.  
 



LYXOR FTSE ITALIA MID CAP PIR (DR) UCITS ETF 
(Compartment of the Multi Units France mutual fund) 

935614  11 Periodic Information Document: 30.04.2018 

 
7. Data on the earnings and costs for each type of securities financing operation and total return swap. 
 
The CIU may use techniques for efficient management of portfolios, in compliance with the provisions of article R214-18 
of the [French] Monetary and Financial Code, and in particular, temporary sales of securities. 

- Maximum proportion of assets under management which may be subjected to securities financing transactions: up to 
25% of the assets of the CIU. 

- Expected proportion of assets under management which may be subject to securities financing transactions: 20% of the 
assets of the CIU. 

The revenues generated by the securities lending transactions (from which direct and indirect operational costs borne by 
the Agent and, as the case may be, by the management company, must be deducted) must be paid to the CIU in 
question. Insofar as these indirect or direct costs do not increase the operating costs of the CIU, they were excluded from 
current expenses. 

 
7.1. Earnings 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

CIU (absolute value) 251,406.18 - - - - 

CIU (% of total earnings) 65.00 - - - - 

Manager (absolute value) 77,355.75 - - - - 

Manager (% of total earnings) 20.00 - - - - 

Third party (absolute value) 58,016.81 - - - - 

Third party (% of total earnings) 15.00 - - - - 

 
7.2. Costs 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

CIU (absolute value) - - - - - 

CIU (% of total earnings) - - - - - 

Manager (absolute value) - - - - - 

Manager (% of total earnings) - - - - - 

Third party (absolute value) - - - - - 

Third party (% of total earnings) - - - - - 
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Statement of net assets 
 

Elements of statement of net assets Accounting currency of the CIU: EUR 
Amount at the 

periodic closing 

a) Eligible financial securities mentioned in 1° of I of article L.214-20 / 1° of I of  
article L.214-24-55 of the [French] Monetary and Financial Code 

124,770,044.04 

b) Bank assets - 

c) Other assets held by the CIU 139,065,370.96 

d) Total assets held by the CIU (lines a+b+c) 263,835,415.00 

e) Liabilities -135,912,191.96 

f) Net inventory value (lines d+e = CIU net assets) 127,923,223.04 

 
 
 
 
 

Number of outstanding units or equities and net inventory value per unit 
or equity 
 

Units or equities 
Number of outstanding 

units or equities 

Currency of 
units or 
equities 

Net inventory value 
per unit or equity 
(Net Asset Value) 

EQUITY DIST / FR0011857234 882,000 EUR 145.0376 

 
 
 
 
 

Tracking error 
 
The tracking error objective is calculated over a period of 52 weeks. 
 

Units or equities Tracking error 

EQUITY DIST / FR0011857234 0.0215% 
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Securities portfolio 
 

Elements of the securities portfolio 

Percentage 

Net assets Total assets 

a) Eligible financial securities and money market instruments accepted for trading on a 
regulated market within the meaning of article L. 422-1° of the [French] Monetary and 
Financial Code. 

and b) Eligible financial securities and money market instruments accepted for trading 
on another regulated market operating on a regular basis, that is recognised and open 
to the public and that has its head office in a Member State of the European Union or 
in another State that is a party to the agreement on the European Economic Area. 

85.01 41.22 

c) Eligible financial securities and money market instruments officially listed on a stock 
exchange of a third party country or that are traded on another market of a third party 
country that is regulated, operating on a regular basis, recognised and open to the 
public, provided that this stock exchange or market is not included in a list issued by 
the [French] Financial Markets Authority or that the selection of this stock exchange or 
market is stipulated by the law or by the regulations or the articles of association of the 
CIU / of the general purpose investment fund. 

12.53 6.07 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° of I 
of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 
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Assets allocation by currency 
 

Currencies (10 main currencies) 

Amount 
In the accounting currency 

of the CIU Percentage 

EUR Net assets Total assets 

EUR 107,195,748.84 83.80 40.63 

USD 11,870,275.92 9.28 4.50 

JPY  3,449,168.75 2.70 1.31 

NOK  1,223,948.09 0.96 0.46 

AUD 706,586.42 0.55 0.27 

CZK 324,316.02 0.25 0.12 

- - - - 

- - - - 

- - - - 

- - - - 

Other currencies - - - 

Total 124,770,044.04 97.54 47.29 

 
 
 

Assets allocation by country of residence of the issuer 
 

Countries (10 main countries) 

Percentage 

Net assets Total assets 

Germany  33.42 16.20 

Spain 29.60 14.35 

Netherlands 16.84 8.17 

United States of America 8.88 4.31 

Belgium 3.11 1.51 

Japan  2.70 1.31 

Norway 0.96 0.46 

Australia  0.55 0.27 

Luxembourg 0.42 0.20 

Russia 0.40 0.19 

Other countries .66 .32 

Total 97.54 47.29 
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Assets allocation by economic sector 
 

Economic sector (10 main sectors) 

Percentage 

Net assets Total assets 

Banks 15.45 7.52 

Wired telecommunications  9.76 4.73 

Aerospace and defence  9.29 4.51 

Mobile telecommunications  7.86 3.81 

Automobiles 7.78 3.77 

Internet 6.12 2.97 

Diversified industries  6.12 2.96 

REIT real properties retail sale 4.99 2.42 

Health care providers 3.70 1.80 

Conventional electricity 3.24 1.57 

Other sectors 23.23 11.23 

Total  97.54 47.29 

 
 
 

Breakdown of the other assets by type 
 

Type of assets 

Percentage 

Net assets Total assets 

UNITS OR EQUITIES OF UCITS: 
- general professional funds 

- 
- 

- 
- 

- Feeder UCITS - - 

- Specialised professional funds - - 

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation 
investment mutual fund), FIP (local investment fund)) 

- - 

- OPCI (real estate collective investment fund) and OPPCI (professional real estate 
collective investment fund) 

- - 

- Other - - 

OTHER TYPES OF ASSETS: 
- Warrants 

- 
- 

- 
- 

- Cash certificates - - 

- Promissory notes - - 

- Mortgage notes - - 

- Other - - 

TOTAL - - 
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List of movements occurring in the composition of the securities 
portfolio, during the reference period 
 

Elements of the securities portfolio 
Movements 
(in amount) 

Accounting currency of the CIU: EUR Acquisitions 
Sales / 

Redemptions 

a) Eligible financial securities and money market instruments accepted for trading 
on a regulated market within the meaning of article L. 422-1° of the [French] 
Monetary and Financial Code. 

and b) Eligible financial securities and money market instruments accepted for 
trading on another regulated market operating on a regular basis, that is 
recognised and open to the public and that has its head office in a Member State 
of the European Union or in another State that is a party to the agreement on the 
European Economic Area. 

393,310,561.10 380,303,688.54 

c) Eligible financial securities and money market instruments officially listed on a 
stock exchange of a third party country or that are traded on another market of a 
third party country that is regulated, operating on a regular basis, recognised and 
open to the public, provided that this stock exchange or market is not included in 
a list issued by the [French] Financial Markets Authority or that the selection of 
this stock exchange or market is stipulated by the law or by the regulations or the 
articles of association of the CIU / of the general purpose investment fund. 

45,978,306.95 34,480,727.80 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° 
of I of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 

Total over the period 439,288,868.05 414,784,416.34 
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Indication of the quantified data relative to unit dividend distributions 
and/or net capital gains or losses (NCG) paid during the period or yet to 
be paid, after deduction of taxes 
 

Date Category of units / equities 

Currency of 

units / equities Nature 

Unit net 

amount Unit tax credit 

Unit gross 

amount 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 
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Transparency of securities financing operations and reuse of financial 
instruments SFTR regulation 
 

(Accounting currency of the CIU) 
 
 
1. General information. 
 
1.1. Amount of securities and raw materials loaned in proportion with the total assets that can be loaned, 
defined as excluding the cash and cash equivalents. 
 
 Securities 

lending 

% of assets that  
can be loaned 

- 

 
1.2. Amount of the assets committed to each type of securities financing operation and total return swap, 
expressed in absolute value (in the currency of the collective investment undertaking) and in proportion with the 
assets under management of the collective investment undertaking. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Absolute value - - - - 88,200,000.00 

% of assets under 
management 

- - - - 68.95 

 
 
2. Concentration data 
 
2.1. The ten biggest issuers of guarantees for all types of securities financing operations and total return swaps 
(breakdown of the volumes of guarantees and raw materials received, with the names of the issuers). 
 

1 
Name ELECTRICITE DE FRANCE  

Amount 2,585,437.90 

2 
Name ARKEMA 

Amount 1,958,642.00 

3 
Name TESSENDERLO CHEMIE 

Amount 311,599.20 

4 
Name D’IETEREN 

Amount 303,482.82  

5 
Name BP 

Amount 64,189.56 

6 
Name RUBIS 

Amount 59,856.00 

7 
Name TOTAL 

Amount 53,847.57 

8 
Name ACCOR  

Amount 52,119.44 

9 
Name SODEXO  

Amount 50,819.90  
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10 
Name LVMH MOET HENNESSY LOUIS VUITTON  

Amount 50,048.90 

 
2.2. The ten main counterparties for each type of securities financing operation and total return swap separately 
(name of the counterparty and gross volume of operations in progress). 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Name - - - - 

SOCIETE 
GENERALE 

Amount - - - - 88,200,000.00 

 
 
3. Aggregated operation data for each type of securities financing operation and total return swap separately, 
broken down according to the following categories. 
 
3.1. Type and quality of the guarantees. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Cash - - - - - 

Security - - - - 5,589,278.04 

Rating or literary Not applicable 

 
3.2. Guarantee maturity. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - - 

More than 1 year - - - - - 

Open - - - - 5,589,278.04 

 
3.3. Guarantee currency. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Currency - - - - EUR 

Amount - - - - 5,525,088.48 

2 
Currency - - - - GBP 

Amount - - - - 64,189.56 
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3.4. Maturity of the securities financing operations and total return swaps. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - 88,200,000.00 

3 months to 1 year - - - - - 

More than 1 year - - - - - 

Open - - - - - 

 
3.5. Countries where the counterparties are established. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Country - - - - FRANCE 

Amount - - - - 88,200,000.00 

 
3.6. Settlement and clearing. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Tripartite - - - - - 

Central counterparty - - - - - 

Bilateral - - - - 88,200,000.00 

 
 
4. Data on the reuse of guarantees (collateral). 
 
Financial guarantees received in a non-cash form shall not be sold, reinvested or pledged.  
 
 
5. Retention of the guarantees received by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 

Number of custodians 1 

1 
Name SOCIETE GENERALE 

Amount 5,589,278.04 

 
 
6. Retention of the guarantees provided by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 
The custodian, Société Générale S.A., exercises three types of responsibility; respectively, the monitoring of the 
regularity of the decisions of the management company, the monitoring of cash flows of the CIU and the custody of the 
assets of the CIU. 

Société Générale S.A also works with a limited number of sub-custodians, selected according to the most rigorous 
quality standards, including the management of possible conflicts of interest which may arise from these appointments. 
The Custodian has established an effective policy for identification, prevention and management of conflicts of interest, in 
compliance with national and international regulations as well as international norms.  
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7. Data on the earnings and costs for each type of securities financing operation and total return swap. 
 
The CIU shall utilise over-the-counter index-linked swaps trading the value of the CIU's assets (or, as the case may be, 
any other asset held by the CIU) against the value of the Benchmark Indicator.  

The revenue and costs linked to these Total Return Swaps (TRS) are included in the assessment of the instruments as 
well as in the result presented in the statement of net assets and the statement of net asset values. 
 



 

 

 

 

 

 

LYXOR INTERNATIONAL ASSET MANAGEMENT (LIAM) 

 
 
 

LYXOR FORTUNE 
SG MSCI CHINA A 
(DR) UCITS ETF 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
The periodic information document is not certified by the CIU statutory auditor. 
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Statement of net assets 
 

Elements of statement of net assets Accounting currency of the CIU: USD 
Amount at the 

periodic closing 

a) Eligible financial securities mentioned in 1° of I of article L.214-20 / 1° of I of  
article L.214-24-55 of the [French] Monetary and Financial Code 

57,062,309.10 

b) Bank assets 843,267.62 

c) Other assets held by the CIU 4,345.62 

d) Total assets held by the CIU (lines a+b+c) 57,909,922.34 

e) Liabilities -576,924.56 

f) Net inventory value (lines d+e = CIU net assets) 57,332,997.78 

 
 
 
 
 

Number of outstanding units or equities and net inventory value per unit 
or equity 
 

Units or equities 
Number of outstanding 

units or equities 

Currency of 
units or 
equities 

Net inventory value 
per unit or equity 
(Net Asset Value) 

EQUITY ACC / FR0011720911 398,489 USD 143.8759 

 
 
 
 
 

Tracking error 
 
The tracking error objective is calculated over a period of 52 weeks. 
 

Units or equities Tracking error 

EQUITY ACC / FR0011720911 1.9453% 
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Securities portfolio 
 

Elements of the securities portfolio 

Percentage 

Net assets Total assets 

a) Eligible financial securities and money market instruments accepted for trading on a 
regulated market within the meaning of article L. 422-1° of the [French] Monetary and 
Financial Code. 

and b) Eligible financial securities and money market instruments accepted for trading 
on another regulated market operating on a regular basis, that is recognised and open 
to the public and that has its head office in a Member State of the European Union or 
in another State that is a party to the agreement on the European Economic Area. 

- - 

c) Eligible financial securities and money market instruments officially listed on a stock 
exchange of a third party country or that are traded on another market of a third party 
country that is regulated, operating on a regular basis, recognised and open to the 
public, provided that this stock exchange or market is not included in a list issued by 
the [French] Financial Markets Authority or that the selection of this stock exchange or 
market is stipulated by the law or by the regulations or the articles of association of the 
CIU / of the general purpose investment fund. 

99.35 98.36 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° of I 
of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets 0.18 0.17 
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Assets allocation by currency 
 

Currencies (10 main currencies) 

Amount 
In the accounting currency 

of the CIU Percentage 

USD Net assets Total assets 

CNY 56,961,924.45 99.35 98.36 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

Other currencies - - - 

Total 56,961,924.45 99.35 98.36 

 
 
 

Assets allocation by country of residence of the issuer 
 

Countries (10 main countries) 

Percentage 

Net assets Total assets 

China 98.46 97.49 

#Ano trad : PAYS_ACN absent de la table QXP_SUP_REF_CLASSIF_INST 0.83 0.82 

Austria 0.04 0.04 

United Kingdom 0.02 0.01 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

Other countries - - 

Total 99.35 98.36 
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Assets allocation by economic sector 
 

Economic sector (10 main sectors) 

Percentage 

Net assets Total assets 

Banks 13.81 13.71 

Pharmacy  6.08 6.02 

Electrical components & equipment 5.86 5.80 

Automobiles 5.75 5.69 

Investment services 4.36 4.32 

Real estate development and equity 4.22 4.18 

Tobacco 2.66 2.63 

Specialty chemistry 2.65 2.62 

Diversified distributors 2.59 2.57 

Heavy construction 2.58 2.56 

Other sectors 48.79 48.26 

Total  99.35 98.36 

 
 
 

Breakdown of the other assets by type 
 

Type of assets 

Percentage 

Net assets Total assets 

UNITS OR EQUITIES OF UCITS: 
- general professional funds 

- 
- 

- 
- 

- Feeder UCITS - - 

- Specialised professional funds - - 

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation 
investment mutual fund), FIP (local investment fund)) 

- - 

- OPCI (real estate collective investment fund) and OPPCI (professional real estate 
collective investment fund) 

- - 

- Other - - 

OTHER TYPES OF ASSETS: 
- Warrants 

0.18 
- 

0.17 
- 

- Cash certificates - - 

- Promissory notes - - 

- Mortgage notes - - 

- Other 0.18 0.17 

TOTAL 0.18 0.17 
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List of movements occurring in the composition of the securities 
portfolio, during the reference period 
 

Elements of the securities portfolio 
Movements 
(in amount) 

Accounting currency of the CIU: USD Acquisitions 
Sales / 

Redemptions 

a) Eligible financial securities and money market instruments accepted for trading 
on a regulated market within the meaning of article L. 422-1° of the [French] 
Monetary and Financial Code. 

and b) Eligible financial securities and money market instruments accepted for 
trading on another regulated market operating on a regular basis, that is 
recognised and open to the public and that has its head office in a Member State 
of the European Union or in another State that is a party to the agreement on the 
European Economic Area. 

- - 

c) Eligible financial securities and money market instruments officially listed on a 
stock exchange of a third party country or that are traded on another market of a 
third party country that is regulated, operating on a regular basis, recognised and 
open to the public, provided that this stock exchange or market is not included in 
a list issued by the [French] Financial Markets Authority or that the selection of 
this stock exchange or market is stipulated by the law or by the regulations or the 
articles of association of the CIU / of the general purpose investment fund. 

4,316,240.31 8,150,333.39 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° 
of I of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 

Total over the period 4,316,240.31 8,150,333.39 
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Indication of the quantified data relative to unit dividend distributions 
and/or net capital gains or losses (NCG) paid during the period or yet to 
be paid, after deduction of taxes 
 

Date Category of units / equities 

Currency of 

units / equities Nature 

Unit net 

amount Unit tax credit 

Unit gross 

amount 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

 

 

 

 
 

Transparency of securities financing operations and reuse of financial 
instruments SFTR regulation 
 

(Accounting currency of the CIU) 
 
 
In the course of the fiscal year, the CIU did not perform financing operations subject to the Securities Financing 
Transactions Regulation, i.e. repos, securities or commodities lending/borrowing transactions, buy-sell back or sell-buy 
back transactions, margin lending transactions, or total return swaps (TRS). 
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APPENDIX TO THE REPORT 
intended for Swiss subscribers 

 

This appendix makes the annual report compliant with the FINMA requirements for marketing in Switzerland. It has 

not been certified by the statutory auditors. 

 

Country of origin of the Fund 

France. 

 

Representative of the Swiss Fund 

Société Générale, Paris, Zurich Branch, has been authorised by the FINMA as the Fund’s representative in Switzerland 

while also assuming the payment service. The prospectus, articles of association, annual and semi-annual reports of the 

Fund, the KIIDs as well as the list of purchases and sales made by the Fund during the fiscal year can be obtained on 

request and at no cost from the representative’s head office in Switzerland, Société Générale, Paris, Zürich Branch, 

Talacker 50, P.O. Box 5070, 8021 Zürich. 

 

Calculation of the Total Expense Ratio (in compliance with the recommendations of the Swiss Funds & Asset 

Management Association SFAMA) 

 

Fund annual closing: 31-Oct.   

    

Average assets of the fund for the period 

from 29/04/17 to 30/04/18: 
59,707,160.44   

    

Fund management commission: 0.85 % tax included  

 

 
   

Excerpt from the income statement    

    

Expenses in euros Half-yearly report Annual report Half-yearly report 

 28/04/2017 31/10/2017 30/04/2018 

Fund management commission 292,629.66 352,038.40 199,654.32 

Performance fee to be paid to the manager of 

collective investments of capital 
0.00 0.00 0.00 

Custodian bank fee 0.00 0.00 0.00 

Other expenses 8,091.79 5,757.82 4,079.82 

Taxes 0.00 0.00 0.00 

Total operating expenses 300,721.45 357,796.22 203,734.14 

 

 
   

Calculation of the TER for 12 months, from 28/04/17 to 30/04/18: 

 

TER, including performance fee 

 

(((357,796.22 - 300,721.45) + 203,734.14) / 59,707,160.44) * 100 

 

 0.44 %  

 

Performance fee as a share in percentage of the net average assets 

 

 - %  
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BALANCE SHEET assets 
 

 27.04.2018 28.04.2017 

Currency USD USD 

Net fixed assets 

 

Deposits 

 

Financial instruments 

 

EQUITIES AND SIMILAR SECURITIES 

Traded on a regulated or similar market 

Not traded on a regulated or similar market 

 

BONDS AND SIMILAR SECURITIES 

Traded on a regulated or similar market 

Not traded on a regulated or similar market 

 

DEBT SECURITIES 

Traded on a regulated or similar market 

Negotiated debt securities 

Other debt securities 

Not traded on a regulated or similar market 

 

COLLECTIVE INVESTMENT UNDERTAKINGS 

General UCITs and AIF intended for non-professionals and equivalent, of 

other countries 

Other Funds intended for non-professionals and equivalent, of other EU 

member states 

General professional Funds and equivalent, of other EU member states and 

listed securitisation entities  

Other professional investment Funds and equivalent of other EU member states 

and non-listed securitisation entities  

Other non-European entities 

 

TEMPORARY SECURITIES TRANSACTIONS 

Receivables representing securities under reverse repurchase agreements 

Receivables representing loaned securities 

Securities borrowed 

Securities under repurchase agreements 

Other temporary transactions 

 

FUTURE FINANCIAL INSTRUMENTS 

Operations on a regulated or similar market 

Other operations 

 

OTHER FINANCIAL INSTRUMENTS 

 

Receivables 

Future foreign exchange operations 

Other 

 

Financial accounts 

Liquidities 

 

Other assets 

- 

 

- 

 

57,062,309.10 

 

 

56,057,192.35 

1,005,116.75 

 

 

- 

- 

 

 

 

- 

- 

- 

 

 

 

- 

 

- 

 

- 

 

- 

- 

 

 

- 

- 

- 

- 

- 

 

 

- 

- 

 

- 

 

4,345.62 

- 

4,345.62 

 

843,267.62 

843,267.62 

 

- 

- 

 

- 

 

50,890,142.98 

 

 

49,756,480.80 

1,133,662.18 

 

 

- 

- 

 

 

 

- 

- 

- 

 

 

 

- 

 

- 

 

- 

 

- 

- 

 

 

- 

- 

- 

- 

- 

 

 

- 

- 

 

- 

 

3,997.49 

- 

3,997.49 

 

161,315.05 

161,315.05 

 

- 

Total assets 57,909,922.34 51,055,455.52 
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BALANCE SHEET liabilities 
 

 27.04.2018 28.04.2017 

Currency USD USD 

 

Shareholders’ equities 

 

Capital 

 

Non-distributed prior net capital gains and losses 

 

Carried forward 

 

Profit and loss during the fiscal year 

 

Result of the fiscal year 

 

 

 

 

58,276,119.01 

 

- 

 

421,148.85 

 

-1,190,495.48 

 

-173,774.60 

 

 

 

33,530,445.77 

 

16,743,884.87 

 

711,653.40 

 

-20,702.81 

 

-148,425.88 

Total shareholders’ equity 

(amount representing the net assets) 

57,332,997.78 50,816,855.35 

 

Financial instruments 

 

SALE OPERATIONS ON FINANCIAL INSTRUMENTS 

 

TEMPORARY SECURITIES TRANSACTIONS 

Debts representing securities under repurchase agreements 

Debts representing borrowed securities 

Other temporary transactions 

 

FUTURE FINANCIAL OPERATIONS  

Operations on a regulated or similar market  

Other operations 

 

Debts 

Future foreign exchange operations 

Other 

 

Financial accounts 

Bank loans and overdrafts 

Loans 

 

 

- 

 

- 

 

 

- 

- 

- 

 

 

- 

- 

 

163,540.98 

- 

163,540.98 

 

413,383.58 

413,383.58 

 

- 

 

- 

 

 

- 

- 

- 

 

 

- 

- 

 

50,713.88 

- 

50,713.88 

 

87,886.29 

87,886.29 

- 

Total liabilities 57,909,922.34 51,055,455.52 
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Profit and loss account 
 

 27.04.2018 28.04.2017 

Currency USD USD 

 

Earnings on financial transactions  

 

Earnings on deposits and financial accounts 

 

Earnings on equities and similar securities  

 

Earnings on bonds and similar securities  

 

Earnings on debt securities  

 

Earnings on temporary securities acquisitions and sales 

 

Earnings on future financial instruments  

 

Other financial products 

 

 

 

 

1,642.96 

 

24,283.76 

 

- 

 

- 

 

- 

 

- 

 

- 

 

 

 

773.79 

 

17,909.55 

 

- 

 

- 

 

- 

 

- 

 

- 

Total (I) 25,926.72 18,683.34 

 

Charges on financial operations 

 

Charges on temporary securities acquisitions and sales  

 

Charges on future financial instruments  

 

Charges on financial debts 

 

Other financial charges 

 

 

 

 

- 

 

- 

 

-2,057.90 

 

- 

 

 

 

- 

 

- 

 

-164.28 

 

- 

Total (II) -2,057.90 -164.28 

Profit and loss on financial operations (I - II) 23,868.82 18,519.06 

 

Other earnings (III) 

 

Management fees and depreciation charges (IV) 

 

 

- 

 

-203,734.14 

 

- 

 

-166,944.94 

Net profit and loss of the fiscal year (L.214-17-1) (I - II + III - IV) 

 

Adjustment of the fiscal year’s incomes (V)  

 

Advances on profit and loss paid for the fiscal year (VI) 

 

-179,865.32 

 

-6,090.72 

 

- 

-148,425.88 

 

- 

 

- 

Profit and loss (I - II + III - IV +/- V - VI): -173,774.60 -148,425.88 

 

 

 

Shareholders’ equity 

 

 Subscriptions Redemptions 

 Number of units Amount Number of units Amount 

Number of units 

issued/redeemed during the fiscal year 
23,855 3,393,255.74 24,000 3,795,468.00 

 
 



 

 

 

 

 

 

LYXOR INTERNATIONAL ASSET MANAGEMENT (LIAM) 

 
 
 

LYXOR IBOXX 
GERMANY 1-3Y  
(DR) UCITS ETF 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
The periodic information document is not certified by the CIU statutory auditor. 
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Statement of net assets 
 

Elements of statement of net assets Accounting currency of the CIU: EUR 
Amount at the 

periodic closing 

a) Eligible financial securities mentioned in 1° of I of article L.214-20 / 1° of I of  
article L.214-24-55 of the [French] Monetary and Financial Code 

8,037,820.80 

b) Bank assets - 

c) Other assets held by the CIU 833,185.25 

d) Total assets held by the CIU (lines a+b+c) 8,871,006.05 

e) Liabilities -833,461.43 

f) Net inventory value (lines d+e = CIU net assets) 8,037,544.62 

 
 
 
 
 

Number of outstanding units or equities and net inventory value per unit 
or equity 
 

Units or equities 
Number of outstanding 

units or equities 

Currency of 
units or 
equities 

Net inventory value 
per unit or equity 
(Net Asset Value) 

EQUITY ACC / FR0012283398 81,000 EUR 99.2289 

 
 
 
 
 

Tracking error 
 
The tracking error objective is calculated over a period of 52 weeks. 
 

Units or equities Tracking error 

EQUITY ACC / FR0012283398 0.0176% 
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Securities portfolio 
 

Elements of the securities portfolio 

Percentage 

Net assets Total assets 

a) Eligible financial securities and money market instruments accepted for trading on a 
regulated market within the meaning of article L. 422-1° of the [French] Monetary and 
Financial Code. 

and b) Eligible financial securities and money market instruments accepted for trading 
on another regulated market operating on a regular basis, that is recognised and open 
to the public and that has its head office in a Member State of the European Union or 
in another State that is a party to the agreement on the European Economic Area. 

100.00 90.61 

c) Eligible financial securities and money market instruments officially listed on a stock 
exchange of a third party country or that are traded on another market of a third party 
country that is regulated, operating on a regular basis, recognised and open to the 
public, provided that this stock exchange or market is not included in a list issued by 
the [French] Financial Markets Authority or that the selection of this stock exchange or 
market is stipulated by the law or by the regulations or the articles of association of the 
CIU / of the general purpose investment fund. 

- - 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° of I 
of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 
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Assets allocation by currency 
 

Currencies (10 main currencies) 

Amount 
In the accounting currency 

of the CIU Percentage 

EUR Net assets Total assets 

EUR 8,037,820.80 100.00 90.61 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

Other currencies - - - 

Total 8,037,820.80 100.00 90.61 

 
 
 

Assets allocation by country of residence of the issuer 
 

Countries (10 main countries) 

Percentage 

Net assets Total assets 

Germany  100.00 90.61 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

Other countries - - 

Total 100.00 90.61 
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Assets allocation by economic sector 
 

Economic sector (10 main sectors) 

Percentage 

Net assets Total assets 

State 100.00 90.61 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

Other sectors - - 

Total  100.00 90.61 

 
 
 

Breakdown of the other assets by type 
 

Type of assets 

Percentage 

Net assets Total assets 

UNITS OR EQUITIES OF UCITS: 
- general professional funds 

- 
- 

- 
- 

- Feeder UCITS - - 

- Specialised professional funds - - 

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation 
investment mutual fund), FIP (local investment fund)) 

- - 

- OPCI (real estate collective investment fund) and OPPCI (professional real estate 
collective investment fund) 

- - 

- Other - - 

OTHER TYPES OF ASSETS: 
- Warrants 

- 
- 

- 
- 

- Cash certificates - - 

- Promissory notes - - 

- Mortgage notes - - 

- Other - - 

TOTAL - - 
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List of movements occurring in the composition of the securities 
portfolio, during the reference period 
 

Elements of the securities portfolio 
Movements 
(in amount) 

Accounting currency of the CIU: EUR Acquisitions 
Sales / 

Redemptions 

a) Eligible financial securities and money market instruments accepted for trading 
on a regulated market within the meaning of article L. 422-1° of the [French] 
Monetary and Financial Code. 

and b) Eligible financial securities and money market instruments accepted for 
trading on another regulated market operating on a regular basis, that is 
recognised and open to the public and that has its head office in a Member State 
of the European Union or in another State that is a party to the agreement on the 
European Economic Area. 

19,558,027.44 99,708,705.58 

c) Eligible financial securities and money market instruments officially listed on a 
stock exchange of a third party country or that are traded on another market of a 
third party country that is regulated, operating on a regular basis, recognised and 
open to the public, provided that this stock exchange or market is not included in 
a list issued by the [French] Financial Markets Authority or that the selection of 
this stock exchange or market is stipulated by the law or by the regulations or the 
articles of association of the CIU / of the general purpose investment fund. 

- - 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° 
of I of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 

Total over the period 19,558,027.44 99,708,705.58 
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Indication of the quantified data relative to unit dividend distributions 
and/or net capital gains or losses (NCG) paid during the period or yet to 
be paid, after deduction of taxes 
 

Date Category of units / equities 

Currency of 

units / equities Nature 

Unit net 

amount Unit tax credit 

Unit gross 

amount 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

 

 

 

 

 

Transparency of securities financing operations and reuse of financial 
instruments SFTR regulation 
 

(Accounting currency of the CIU) 
 
 
In the course of the fiscal year, the CIU did not perform financing operations subject to the Securities Financing 
Transactions Regulation, i.e. repos, securities or commodities lending/borrowing transactions, buy-sell back or sell-buy 
back transactions, margin lending transactions, or total return swaps (TRS). 
 



 

 

 

 

 

 

LYXOR INTERNATIONAL ASSET MANAGEMENT (LIAM) 

 
 
 

LYXOR BARCLAYS 
FLOATING RATE 
EURO 0-7Y UCITS 
ETF 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
The periodic information document is not certified by the CIU statutory auditor. 

 
 

Periodic information as at 30.04.2018 
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Statement of net assets 
 

Elements of statement of net assets Accounting currency of the CIU: EUR 
Amount at the 

periodic closing 

a) Eligible financial securities mentioned in 1° of I of article L.214-20 / 1° of I of  
article L.214-24-55 of the [French] Monetary and Financial Code 

1,235,959,035.63 

b) Bank assets 0.05 

c) Other assets held by the CIU 1,367,675,558.88 

d) Total assets held by the CIU (lines a+b+c) 2,603,634,594.56 

e) Liabilities -1,343,233,901.76 

f) Net inventory value (lines d+e = CIU net assets) 1,260,400,692.80 

 
 
 
 
 

Number of outstanding units or equities and net inventory value per unit 
or equity 
 

Units or equities 
Number of outstanding 

units or equities 

Currency of 
units or 
equities 

Net inventory value 
per unit or equity 
(Net Asset Value) 

EQUITY ACC / FR0012386696 12,515,000 EUR 100.7112 

 
 
 
 
 

Tracking error 
 
The tracking error objective is calculated over a period of 52 weeks. 
 

Units or equities Tracking error 

EQUITY ACC / FR0012386696 0.0010% 
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Securities portfolio 
 

Elements of the securities portfolio 

Percentage 

Net assets Total assets 

a) Eligible financial securities and money market instruments accepted for trading on a 
regulated market within the meaning of article L. 422-1° of the [French] Monetary and 
Financial Code. 

and b) Eligible financial securities and money market instruments accepted for trading 
on another regulated market operating on a regular basis, that is recognised and open 
to the public and that has its head office in a Member State of the European Union or 
in another State that is a party to the agreement on the European Economic Area. 

98.06 47.47 

c) Eligible financial securities and money market instruments officially listed on a stock 
exchange of a third party country or that are traded on another market of a third party 
country that is regulated, operating on a regular basis, recognised and open to the 
public, provided that this stock exchange or market is not included in a list issued by 
the [French] Financial Markets Authority or that the selection of this stock exchange or 
market is stipulated by the law or by the regulations or the articles of association of the 
CIU / of the general purpose investment fund. 

- - 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° of I 
of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 
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Assets allocation by currency 
 

Currencies (10 main currencies) 

Amount 
In the accounting currency 

of the CIU Percentage 

EUR Net assets Total assets 

EUR 1,235,959,035.63 98.06 47.47 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

Other currencies - - - 

Total 1,235,959,035.63 98.06 47.47 

 
 
 

Assets allocation by country of residence of the issuer 
 

Countries (10 main countries) 

Percentage 

Net assets Total assets 

France 21.71 10.53 

United States of America 19.63 9.50 

Germany 16.72 8.09 

Netherlands 8.31 4.02 

United Kingdom 8.21 3.97 

Italy 4.47 2.16 

Belgium 3.97 1.92 

Spain 3.91 1.89 

Luxembourg 2.74 1.33 

Austria 2.22 1.07 

Other countries 6.17 2.99 

Total 98.06 47.47 
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Assets allocation by economic sector 
 

Economic sector (10 main sectors) 

Percentage 

Net assets Total assets 

Banks 36.56 17.70 

State 35.00 16.4 

Specialised financial activities 4.58 2.22 

Automobiles 4.34 2.10 

Conventional electricity 2.41 1.16 

Integrated oil and gas 1.86 0.90 

Soft drinks 1.40 0.68 

Brewers 1.27 0.61 

Specialty chemistry 1.09 0.53 

Mobile telecommunications 0.88 0.43 

Other sectors 8.67 4.20 

Total  98.06 47.47 

 
 
 

Breakdown of the other assets by type 
 

Type of assets 

Percentage 

Net assets Total assets 

UNITS OR EQUITIES OF UCITS: 
- general professional funds 

- 
- 

- 
- 

- Feeder UCITS - - 

- Specialised professional funds - - 

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation 
investment mutual fund), FIP (local investment fund)) 

- - 

- OPCI (real estate collective investment fund) and OPPCI (professional real estate 
collective investment fund) 

- - 

- Other - - 

OTHER TYPES OF ASSETS: 
- Warrants 

- 
- 

- 
- 

- Cash certificates - - 

- Promissory notes - - 

- Mortgage notes - - 

- Other - - 

TOTAL - - 
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List of movements occurring in the composition of the securities 
portfolio, during the reference period 
 

Elements of the securities portfolio 
Movements 
(in amount) 

Accounting currency of the CIU: EUR Acquisitions 
Sales / 

Redemptions 

a) Eligible financial securities and money market instruments accepted for trading 
on a regulated market within the meaning of article L. 422-1° of the [French] 
Monetary and Financial Code. 

and b) Eligible financial securities and money market instruments accepted for 
trading on another regulated market operating on a regular basis, that is 
recognised and open to the public and that has its head office in a Member State 
of the European Union or in another State that is a party to the agreement on the 
European Economic Area. 

3,519,671,439.67 3,115,640,249.85 

c) Eligible financial securities and money market instruments officially listed on a 
stock exchange of a third party country or that are traded on another market of a 
third party country that is regulated, operating on a regular basis, recognised and 
open to the public, provided that this stock exchange or market is not included in 
a list issued by the [French] Financial Markets Authority or that the selection of 
this stock exchange or market is stipulated by the law or by the regulations or the 
articles of association of the CIU / of the general purpose investment fund. 

- - 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° 
of I of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets 219,373.00 218,155.50 

Total over the period 3,519,890,812.67 3,115,858,405.35 
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Indication of the quantified data relative to unit dividend distributions 
and/or net capital gains or losses (NCG) paid during the period or yet to 
be paid, after deduction of taxes 
 

Date Category of units / equities 

Currency of 

units / equities Nature 

Unit net 

amount Unit tax credit 

Unit gross 

amount 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 
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Transparency of securities financing operations and reuse of financial 
instruments SFTR regulation 
 

(Accounting currency of the CIU) 
 
 
1. General information. 
 
1.1. Amount of securities and raw materials loaned in proportion with the total assets that can be loaned, 
defined as excluding the cash and cash equivalents. 
 
 Securities 

lending 

% of assets that  
can be loaned 

- 

 
1.2. Amount of the assets committed to each type of securities financing operation and total return swap, 
expressed in absolute value (in the currency of the collective investment undertaking) and in proportion with the 
assets under management of the collective investment undertaking. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Absolute value - - - - 1,251,500,000.00 

% of assets under 
management 

- - - - 99.29 

 
 
2. Concentration data 
 
2.1. The ten biggest issuers of guarantees for all types of securities financing operations and total return swaps 
(breakdown of the volumes of guarantees and raw materials received, with the names of the issuers). 
 

1 
Name GERMAN STATE 

Amount 26,419,128.63 

2 
Name CREDIT AGRICOLE 

Amount 7,321,951.71 

3 
Name FRENCH STATE 

Amount 5,674,134.40 

4 
Name DEUTSCHE POST AG 

Amount 3,913,280.75 

5 
Name ITALIAN STATE 

Amount 743.66 

 
2.2. The ten main counterparties for each type of securities financing operation and total return swap separately 
(name of the counterparty and gross volume of operations in progress). 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Name - - - - 

SOCIETE 
GENERALE 

Amount - - - - 1,251,500,000.00 
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3. Aggregated operation data for each type of securities financing operation and total return swap separately, 
broken down according to the following categories. 
 
3.1. Type and quality of the guarantees. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Cash - - - - - 

Security - - - - 43,329,239.15 

Rating or literary Not applicable 

 
 
3.2. Guarantee maturity. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - - 

More than 1 year - - - - - 

Open - - - - 43,329,239.15 

 
3.3. Guarantee currency. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Currency - - - - EUR 

Amount - - - - 43,329,239.15 

 
3.4. Maturity of the securities financing operations and total return swaps. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - 1,251,500,000.00 

More than 1 year - - - - - 

Open - - - - - 

 
3.5. Countries where the counterparties are established. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Country - - - - FRANCE 

Amount - - - - 1,251,500,000.00 
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3.6. Settlement and clearing. 
 
 

Securities  
lending 

Securities  
borrowing 

Repo  
operations 

Reverse  
repo 

operations 

 
TRS 

Tripartite - - - - - 

Central counterparty - - - - - 

Bilateral - - - - 1,251,500,000.00 

 
 
4. Data on the reuse of guarantees (collateral). 
 
Financial guarantees received in a non-cash form shall not be sold, reinvested or pledged.  
 
 
5. Retention of the guarantees received by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 

Number of custodians 1 

1 
Name SOCIETE GENERALE 

Amount 43,329,239.15 

 
 
6. Retention of the guarantees provided by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 
The custodian, Société Générale S.A., exercises three types of responsibility; respectively, the monitoring of the 
regularity of the decisions of the management company, the monitoring of cash flows of the CIU and the custody of the 
assets of the CIU. 

Société Générale S.A also works with a limited number of sub-custodians, selected according to the most rigorous 
quality standards, including the management of possible conflicts of interest which may arise from these appointments. 
The Custodian has established an effective policy for identification, prevention and management of conflicts of interest, in 
compliance with national and international regulations as well as international norms.  
 
 
7. Data on the earnings and costs for each type of securities financing operation and total return swap. 
 
The CIU shall utilise over-the-counter index-linked swaps trading the value of the CIU's assets (or, as the case may be, 
any other asset held by the CIU) against the value of the Benchmark Indicator.  

The revenue and costs linked to these Total Return Swaps (TRS) are included in the assessment of the instruments as 
well as in the result presented in the statement of net assets and the statement of net asset values. 
 



 

 

 

 

 

 

LYXOR INTERNATIONAL ASSET MANAGEMENT (LIAM) 

 
 
 

LYXOR ULTRA LONG 
DURATION EURO 
GOVT FTSE MTS 25+Y 
(DR) UCITS ETF 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
The periodic information document is not certified by the CIU statutory auditor. 

 
 

Periodic information as at 30.04.2018 
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Statement of net assets 
 

Elements of statement of net assets Accounting currency of the CIU: EUR 
Amount at the 

periodic closing 

a) Eligible financial securities mentioned in 1° of I of article L.214-20 / 1° of I of  
article L.214-24-55 of the [French] Monetary and Financial Code 

48,693,708.86 

b) Bank assets 3,684.87 

c) Other assets held by the CIU - 

d) Total assets held by the CIU (lines a+b+c) 48,697,393.73 

e) Liabilities -4,201.29 

f) Net inventory value (lines d+e = CIU net assets) 48,693,192.44 

 
 
 
 
 

Number of outstanding units or equities and net inventory value per unit 
or equity 
 

Units or equities 
Number of outstanding 

units or equities 

Currency of 
units or 
equities 

Net inventory value 
per unit or equity 
(Net Asset Value) 

EQUITY C-EUR / FR0012538148 474,000 EUR 102.7282 

 
 
 
 
 

Tracking error 
 
The tracking error objective is calculated over a period of 52 weeks. 
 

Units or equities Tracking error 

EQUITY C-EUR / FR0012538148 0.0261% 
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Securities portfolio 
 

Elements of the securities portfolio 

Percentage 

Net assets Total assets 

a) Eligible financial securities and money market instruments accepted for trading on a 
regulated market within the meaning of article L. 422-1° of the [French] Monetary and 
Financial Code. 

and b) Eligible financial securities and money market instruments accepted for trading 
on another regulated market operating on a regular basis, that is recognised and open 
to the public and that has its head office in a Member State of the European Union or 
in another State that is a party to the agreement on the European Economic Area. 

100.00 99.99 

c) Eligible financial securities and money market instruments officially listed on a stock 
exchange of a third party country or that are traded on another market of a third party 
country that is regulated, operating on a regular basis, recognised and open to the 
public, provided that this stock exchange or market is not included in a list issued by 
the [French] Financial Markets Authority or that the selection of this stock exchange or 
market is stipulated by the law or by the regulations or the articles of association of the 
CIU / of the general purpose investment fund. 

- - 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° of I 
of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 
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Assets allocation by currency 
 

Currencies (10 main currencies) 

Amount 
In the accounting currency 

of the CIU Percentage 

EUR Net assets Total assets 

EUR 48,693,708.86 100.00 99.99 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

Other currencies - - - 

Total 48,693,708.86 100.00 99.99 

 
 
 

Assets allocation by country of residence of the issuer 
 

Countries (10 main countries) 

Percentage 

Net assets Total assets 

France 27.67 27.67 

Italy 18.80 18.79 

Germany 17.14 17.14 

Spain 13.54 13.54 

Belgium 7.66 7.66 

Austria 6.82 6.82 

Netherlands 4.55 4.55 

Ireland 2.15 2.15 

Portugal 1.17 1.17 

Finland 0.50 0.50 

Other countries - - 

Total 100.00 99.99 
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Assets allocation by economic sector 
 

Economic sector (10 main sectors) 

Percentage 

Net assets Total assets 

State 100.00 99.99 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

Other sectors - - 

Total  100.00 99.99 

 
 
 

Breakdown of the other assets by type 
 

Type of assets 

Percentage 

Net assets Total assets 

UNITS OR EQUITIES OF UCITS: 
- general professional funds 

- 
- 

- 
- 

- Feeder UCITS - - 

- Specialised professional funds - - 

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation 
investment mutual fund), FIP (local investment fund)) 

- - 

- OPCI (real estate collective investment fund) and OPPCI (professional real estate 
collective investment fund) 

- - 

- Other - - 

OTHER TYPES OF ASSETS: 
- Warrants 

- 
- 

- 
- 

- Cash certificates - - 

- Promissory notes - - 

- Mortgage notes - - 

- Other - - 

TOTAL - - 
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List of movements occurring in the composition of the securities 
portfolio, during the reference period 
 

Elements of the securities portfolio 
Movements 
(in amount) 

Accounting currency of the CIU: EUR Acquisitions 
Sales / 

Redemptions 

a) Eligible financial securities and money market instruments accepted for trading 
on a regulated market within the meaning of article L. 422-1° of the [French] 
Monetary and Financial Code. 

and b) Eligible financial securities and money market instruments accepted for 
trading on another regulated market operating on a regular basis, that is 
recognised and open to the public and that has its head office in a Member State 
of the European Union or in another State that is a party to the agreement on the 
European Economic Area. 

21,764,437.07 11,016,289.63 

c) Eligible financial securities and money market instruments officially listed on a 
stock exchange of a third party country or that are traded on another market of a 
third party country that is regulated, operating on a regular basis, recognised and 
open to the public, provided that this stock exchange or market is not included in 
a list issued by the [French] Financial Markets Authority or that the selection of 
this stock exchange or market is stipulated by the law or by the regulations or the 
articles of association of the CIU / of the general purpose investment fund. 

- - 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° 
of I of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 

Total over the period 21,764,437.07 11,016,289.63 
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Indication of the quantified data relative to unit dividend distributions 
and/or net capital gains or losses (NCG) paid during the period or yet to 
be paid, after deduction of taxes 
 

Date Category of units / equities 

Currency of 

units / equities Nature 

Unit net 

amount Unit tax credit 

Unit gross 

amount 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

 
 

 

 

 

Transparency of securities financing operations and reuse of financial 
instruments SFTR regulation 
 

(Accounting currency of the CIU) 
 
 
In the course of the fiscal year, the CIU did not perform financing operations subject to the Securities Financing 
Transactions Regulation, i.e. repos, securities or commodities lending/borrowing transactions, buy-sell back or sell-buy 
back transactions, margin lending transactions, or total return swaps (TRS). 



 

 

 

 

 

 

LYXOR INTERNATIONAL ASSET MANAGEMENT (LIAM) 

 
 
 

LYXOR MSCI 
WORLD EX EMU 
UCITS ETF 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
The periodic information document is not certified by the CIU statutory auditor. 

 
 

Periodic information as at 30.04.2018 
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Statement of net assets 
 

Elements of statement of net assets Accounting currency of the CIU: USD 
Amount at the 

periodic closing 

a) Eligible financial securities mentioned in 1° of I of article L.214-20 / 1° of I of  
article L.214-24-55 of the [French] Monetary and Financial Code 

101,440,116.64 

b) Bank assets - 

c) Other assets held by the CIU 126,370,553.08 

d) Total assets held by the CIU (lines a+b+c) 227,810,669.72 

e) Liabilities -122,286,588.13 

f) Net inventory value (lines d+e = CIU net assets) 105,524,081.59 

 
 
 
 
 

Number of outstanding units or equities and net inventory value per unit 
or equity 
 

Units or equities 
Number of outstanding 

units or equities 

Currency of 
units or 
equities 

Net inventory value 
per unit or equity 
(Net Asset Value) 

EQUITY ACC / FR0013209921 842,726 USD 125.2175 

 
 
 
 
 

Tracking error 
 
The tracking error objective is calculated over a period of 52 weeks. 
 

Units or equities Tracking error 

EQUITY ACC / FR0013209921 0.0003% 
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Securities portfolio 
 

Elements of the securities portfolio 

Percentage 

Net assets Total assets 

a) Eligible financial securities and money market instruments accepted for trading on a 
regulated market within the meaning of article L. 422-1° of the [French] Monetary and 
Financial Code. 

and b) Eligible financial securities and money market instruments accepted for trading 
on another regulated market operating on a regular basis, that is recognised and open 
to the public and that has its head office in a Member State of the European Union or 
in another State that is a party to the agreement on the European Economic Area. 

34.61 16.03 

c) Eligible financial securities and money market instruments officially listed on a stock 
exchange of a third party country or that are traded on another market of a third party 
country that is regulated, operating on a regular basis, recognised and open to the 
public, provided that this stock exchange or market is not included in a list issued by 
the [French] Financial Markets Authority or that the selection of this stock exchange or 
market is stipulated by the law or by the regulations or the articles of association of the 
CIU / of the general purpose investment fund. 

61.52 28.50 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° of I 
of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 
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Assets allocation by currency 
 

Currencies (10 main currencies) 

Amount 
In the accounting currency 

of the CIU Percentage 

USD Net assets Total assets 

EUR 36,134,644.41 34.25 15.87 

USD 31,827,788.46 30.16 13.97 

CHF 18,956,018.71 17.96 8.32 

JPY 14,521,665.06 13.76 6.37 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

Other currencies - - - 

Total 101,440,116.64 96.13 44.53 

 
 
 

Assets allocation by country of residence of the issuer 
 

Countries (10 main countries) 

Percentage 

Net assets Total assets 

Germany 31.98 14.82 

United States of America 29.80 13.80 

Switzerland 17.96 8.32 

Japan 13.76 6.37 

Netherlands 2.27 1.05 

Russia 0.36 0.17 

- - - 

- - - 

- - - 

- - - 

Other countries - - 

Total 96.13 44.53 
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Assets allocation by economic sector 
 

Economic sector (10 main sectors) 

Percentage 

Net assets Total assets 

Pharmacy 13.38 6.18 

Construction materials and accessories 12.03 5.57 

Internet 7.72 3.58 

Diversified industries 7.48 3.47 

Reinsurance 5.60 2.59 

Personal care products 5.18 2.40 

Food products 4.63 2.15 

Professional support services 4.39 2.03 

Software 4.25 1.97 

DIY supplies distributors 3.86 1.79 

Other sectors 27.61 12.80 

Total  96.13 44.53 

 
 
 

Breakdown of the other assets by type 
 

Type of assets 

Percentage 

Net assets Total assets 

UNITS OR EQUITIES OF UCITS: 
- general professional funds 

- 
- 

- 
- 

- Feeder UCITS - - 

- Specialised professional funds - - 

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation 
investment mutual fund), FIP (local investment fund)) 

- - 

- OPCI (real estate collective investment fund) and OPPCI (professional real estate 
collective investment fund) 

- - 

- Other - - 

OTHER TYPES OF ASSETS: 
- Warrants 

- 
- 

- 
- 

- Cash certificates - - 

- Promissory notes - - 

- Mortgage notes - - 

- Other - - 

TOTAL - - 
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List of movements occurring in the composition of the securities 
portfolio, during the reference period 
 

Elements of the securities portfolio 
Movements 
(in amount) 

Accounting currency of the CIU: USD Acquisitions 
Sales / 

Redemptions 

a) Eligible financial securities and money market instruments accepted for trading 
on a regulated market within the meaning of article L. 422-1° of the [French] 
Monetary and Financial Code. 

and b) Eligible financial securities and money market instruments accepted for 
trading on another regulated market operating on a regular basis, that is 
recognised and open to the public and that has its head office in a Member State 
of the European Union or in another State that is a party to the agreement on the 
European Economic Area. 

101,319,545.04 162,104,804.13 

c) Eligible financial securities and money market instruments officially listed on a 
stock exchange of a third party country or that are traded on another market of a 
third party country that is regulated, operating on a regular basis, recognised and 
open to the public, provided that this stock exchange or market is not included in 
a list issued by the [French] Financial Markets Authority or that the selection of 
this stock exchange or market is stipulated by the law or by the regulations or the 
articles of association of the CIU / of the general purpose investment fund. 

114,540,309.89 55,279,510.54 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° 
of I of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 

Total over the period 215,859,854.93 217,384,314.67 
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Indication of the quantified data relative to unit dividend distributions 
and/or net capital gains or losses (NCG) paid during the period or yet to 
be paid, after deduction of taxes 
 

Date Category of units / equities 

Currency of 

units / equities Nature 

Unit net 

amount Unit tax credit 

Unit gross 

amount 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 
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Transparency of securities financing operations and reuse of financial 
instruments SFTR regulation 
 

(Accounting currency of the CIU) 
 
 
1. General information. 
 
1.1. Amount of securities and raw materials loaned in proportion with the total assets that can be loaned, 
defined as excluding the cash and cash equivalents. 
 
 Securities 

lending 

% of assets that  
can be loaned 

- 

 
1.2. Amount of the assets committed to each type of securities financing operation and total return swap, 
expressed in absolute value (in the currency of the collective investment undertaking) and in proportion with the 
assets under management of the collective investment undertaking. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Absolute value - - - - 84,272,600.00 

% of assets under 
management 

- - - - 79.86 

 
 
2. Concentration data 
 
2.1. The ten biggest issuers of guarantees for all types of securities financing operations and total return swaps 
(breakdown of the volumes of guarantees and raw materials received, with the names of the issuers). 
 

1 
Name ALSTOM 

Amount 3,627,948.99 

2 
Name ENGIE 

Amount 2,454,899.11 

3 
Name SOITEC 

Amount 660,909.56 

4 
Name EIFFAGE 

Amount 494,884.76 

5 
Name PAGE GROUP 

Amount 388,963.41 

6 
Name BNP PARIBAS 

Amount 383,488.46 

7 
Name GAZTRANSPORT ET TECHNIGAZ 

Amount 316,719.66 

8 
Name ICHIGO 

Amount 304,934.74 

9 
Name ELECTROCOMPONENTS 

Amount 142,075.64 
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10 
Name CREDIT AGRICOLE 

Amount 73,654.40 

 
2.2. The ten main counterparties for each type of securities financing operation and total return swap separately 
(name of the counterparty and gross volume of operations in progress). 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Name - - - - 

SOCIETE 
GENERALE 

Amount - - - - 84,272,600.00 

 
 
3. Aggregated operation data for each type of securities financing operation and total return swap separately, 
broken down according to the following categories. 
 
3.1. Type and quality of the guarantees. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Cash - - - - - 

Security - - - - 8,938,849.38 

Rating or literary Not applicable 

 
3.2. Guarantee maturity. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - - 

More than 1 year - - - - - 

Open - - - - 8,938,849.38 

 
3.3. Guarantee currency. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Currency - - - - EUR 

Amount - - - - 8,102,875.59 

2 
Currency - - - - GBP 

Amount - - - - 531,039.05 

3 
Currency - - - - JPY 

Amount - - - - 304,934.74 
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3.4. Maturity of the securities financing operations and total return swaps. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - 84,272,600.00 

More than 1 year - - - - - 

Open - - - - - 

 
3.5. Countries where the counterparties are established. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Country - - - - FRANCE 

Amount - - - - 84,272,600.00 

 
3.6. Settlement and clearing. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Tripartite - - - - - 

Central counterparty - - - - - 

Bilateral - - - - 84,272,600.00 

 
 
4. Data on the reuse of guarantees (collateral). 
 
Financial guarantees received in a non-cash form shall not be sold, reinvested or pledged.  
 
 
5. Retention of the guarantees received by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 

Number of custodians 1 

1 
Name SOCIETE GENERALE 

Amount 8,938,849.38 

 
 
6. Retention of the guarantees provided by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 
The custodian, Société Générale S.A., exercises three types of responsibility; respectively, the monitoring of the 
regularity of the decisions of the management company, the monitoring of cash flows of the CIU and the custody of the 
assets of the CIU. 

Société Générale S.A also works with a limited number of sub-custodians, selected according to the most rigorous 
quality standards, including the management of possible conflicts of interest which may arise from these appointments. 
The Custodian has established an effective policy for identification, prevention and management of conflicts of interest, in 
compliance with national and international regulations as well as international norms.  
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7. Data on the earnings and costs for each type of securities financing operation and total return swap. 
 
The CIU shall utilise over-the-counter index-linked swaps trading the value of the CIU's assets (or, as the case may be, 
any other asset held by the CIU) against the value of the Benchmark Indicator.  

The revenue and costs linked to these Total Return Swaps (TRS) are included in the assessment of the instruments as 
well as in the result presented in the statement of net assets and the statement of net asset values. 
 



 

 

 

 

 

 

LYXOR INTERNATIONAL ASSET MANAGEMENT (LIAM) 

 
 
 

LYXOR FTSE US 
QUALITY LOW VOL 
DIVIDEND (DR) 
UCITS ETF 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
The periodic information document is not certified by the CIU statutory auditor. 

 
 

Periodic information as at 30.04.2018 
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Statement of net assets 
 

Elements of statement of net assets Accounting currency of the CIU: USD 
Amount at the 

periodic closing 

a) Eligible financial securities mentioned in 1° of I of article L.214-20 / 1° of I of  
article L.214-24-55 of the [French] Monetary and Financial Code 

10,459,949.79 

b) Bank assets - 

c) Other assets held by the CIU 12,494.15 

d) Total assets held by the CIU (lines a+b+c) 10,472,443.94 

e) Liabilities -13,289.27 

f) Net inventory value (lines d+e = CIU net assets) 10,459,154.67 

 
 
 
 
 

Number of outstanding units or equities and net inventory value per unit 
or equity 
 

Units or equities 
Number of outstanding 

units or equities 

Currency of 
units or 
equities 

Net inventory value 
per unit or equity 
(Net Asset Value) 

EQUITY DIST / FR0013235256 101,865 USD 102.6766 

 
 
 
 
 

Tracking error 
 
The tracking error objective is calculated over a period of 52 weeks. 
 

Units or equities Tracking error 

EQUITY DIST / FR0013235256 0.2041% 
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Securities portfolio 
 

Elements of the securities portfolio 

Percentage 

Net assets Total assets 

a) Eligible financial securities and money market instruments accepted for trading on a 
regulated market within the meaning of article L. 422-1° of the [French] Monetary and 
Financial Code. 

and b) Eligible financial securities and money market instruments accepted for trading 
on another regulated market operating on a regular basis, that is recognised and open 
to the public and that has its head office in a Member State of the European Union or 
in another State that is a party to the agreement on the European Economic Area. 

- - 

c) Eligible financial securities and money market instruments officially listed on a stock 
exchange of a third party country or that are traded on another market of a third party 
country that is regulated, operating on a regular basis, recognised and open to the 
public, provided that this stock exchange or market is not included in a list issued by 
the [French] Financial Markets Authority or that the selection of this stock exchange or 
market is stipulated by the law or by the regulations or the articles of association of the 
CIU / of the general purpose investment fund. 

99.92 99.79 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° of I 
of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets 0.09 0.09 
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Assets allocation by currency 
 

Currencies (10 main currencies) 

Amount 
In the accounting currency 

of the CIU Percentage 

USD Net assets Total assets 

USD 10,450,362.76 99.92 99.79 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

Other currencies - - - 

Total 10,450,362.76 99.92 99.79 

 
 
 

Assets allocation by country of residence of the issuer 
 

Countries (10 main countries) 

Percentage 

Net assets Total assets 

United States of America 96.66 96.54 

Ireland 2.28 2.28 

Switzerland 0.42 0.41 

Panama 0.22 0.22 

Bermuda 0.14 0.14 

Guernsey 0.12 0.12 

United Kingdom 0.08 0.08 

- - - 

- - - 

- - - 

Other countries - - 

Total 99.92 99.79 
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Assets allocation by economic sector 
 

Economic sector (10 main sectors) 

Percentage 

Net assets Total assets 

Pharmacy 11.75 11.70 

Semi-conductors 7.56 7.55 

Integrated oil and gas 6.36 6.36 

Wired telecommunications 5.71 5.70 

Personal care products 4.73 4.72 

Aerospace and defence 4.70 4.70 

Telecommunication equipment 4.00 4.00 

DIY supplies distributors 4.00 3.99 

Soft drinks 3.67 3.66 

Conventional electricity 3.49 3.49 

Other sectors 43.95 43.92 

Total  99.92 99.79 

 
 
 

Breakdown of the other assets by type 
 

Type of assets 

Percentage 

Net assets Total assets 

UNITS OR EQUITIES OF UCITS: 
- general professional funds 

- 
- 

- 
- 

- Feeder UCITS - - 

- Specialised professional funds - - 

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation 
investment mutual fund), FIP (local investment fund)) 

- - 

- OPCI (real estate collective investment fund) and OPPCI (professional real estate 
collective investment fund) 

- - 

- Other - - 

OTHER TYPES OF ASSETS: 
- Warrants 

0.09 
- 

0.09 
- 

- Cash certificates - - 

- Promissory notes - - 

- Mortgage notes - - 

- Other 0.09 0.09 

TOTAL 0.09 0.09 
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List of movements occurring in the composition of the securities 
portfolio, during the reference period 
 

Elements of the securities portfolio 
Movements 
(in amount) 

Accounting currency of the CIU: USD Acquisitions 
Sales / 

Redemptions 

a) Eligible financial securities and money market instruments accepted for trading 
on a regulated market within the meaning of article L. 422-1° of the [French] 
Monetary and Financial Code. 

and b) Eligible financial securities and money market instruments accepted for 
trading on another regulated market operating on a regular basis, that is 
recognised and open to the public and that has its head office in a Member State 
of the European Union or in another State that is a party to the agreement on the 
European Economic Area. 

75,789.23 0.15 

c) Eligible financial securities and money market instruments officially listed on a 
stock exchange of a third party country or that are traded on another market of a 
third party country that is regulated, operating on a regular basis, recognised and 
open to the public, provided that this stock exchange or market is not included in 
a list issued by the [French] Financial Markets Authority or that the selection of 
this stock exchange or market is stipulated by the law or by the regulations or the 
articles of association of the CIU / of the general purpose investment fund. 

244,618.17 123,621.71 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° 
of I of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 

Total over the period 320,407.40 123,621.86 
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Indication of the quantified data relative to unit dividend distributions 
and/or net capital gains or losses (NCG) paid during the period or yet to 
be paid, after deduction of taxes 
 

Date Category of units / equities 

Currency of 

units / equities Nature 

Unit net 

amount Unit tax credit 

Unit gross 

amount 

13/12/2017 EQUITY Dist / FR0013235256 USD Interim dividend paid 0.54 - 0.54 

- EQUITY Dist / FR0013235256 USD Paid dividend 0.69 - 0.69 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

 
 

 

 

 

Transparency of securities financing operations and reuse of financial 
instruments SFTR regulation 
 

(Accounting currency of the CIU) 
 
 
In the course of the fiscal year, the CIU did not perform financing operations subject to the Securities Financing 
Transactions Regulation, i.e. repos, securities or commodities lending/borrowing transactions, buy-sell back or sell-buy 
back transactions, margin lending transactions, or total return swaps (TRS). 
 



 

 

 

 

 

 

LYXOR INTERNATIONAL ASSET MANAGEMENT (LIAM) 

 
 
 

LYXOR DJ GLOBAL 
TITANS 50 UCITS 
ETF 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
The periodic information document is not certified by the CIU statutory auditor. 

 
 

Periodic information as at 30.04.2018 
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Statement of net assets 
 

Elements of statement of net assets Accounting currency of the CIU: EUR 
Amount at the 

periodic closing 

a) Eligible financial securities mentioned in 1° of I of article L.214-20 / 1° of I of  
article L.214-24-55 of the [French] Monetary and Financial Code 

52,185,655.95 

b) Bank assets 1.65 

c) Other assets held by the CIU 61,672,267.16 

d) Total assets held by the CIU (lines a+b+c) 113,857,924.76 

e) Liabilities -60,516,177.16 

f) Net inventory value (lines d+e = CIU net assets) 53,341,747.60 

 
 
 
 
 

Number of outstanding units or equities and net inventory value per unit 
or equity 
 

Units or equities 
Number of outstanding 

units or equities 

Currency of 
units or 
equities 

Net inventory value 
per unit or equity 
(Net Asset Value) 

EQUITY DIST / FR0007075494 1,653,563 EUR 32.2586 

 
 
 
 
 

Tracking error 
 
The tracking error objective is calculated over a period of 52 weeks. 
 

Units or equities Tracking error 

EQUITY DIST / FR0007075494 0.0131% 
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Securities portfolio 
 

Elements of the securities portfolio 

Percentage 

Net assets Total assets 

a) Eligible financial securities and money market instruments accepted for trading on a 
regulated market within the meaning of article L. 422-1° of the [French] Monetary and 
Financial Code. 

and b) Eligible financial securities and money market instruments accepted for trading 
on another regulated market operating on a regular basis, that is recognised and open 
to the public and that has its head office in a Member State of the European Union or 
in another State that is a party to the agreement on the European Economic Area. 

18.91 8.86 

c) Eligible financial securities and money market instruments officially listed on a stock 
exchange of a third party country or that are traded on another market of a third party 
country that is regulated, operating on a regular basis, recognised and open to the 
public, provided that this stock exchange or market is not included in a list issued by 
the [French] Financial Markets Authority or that the selection of this stock exchange or 
market is stipulated by the law or by the regulations or the articles of association of the 
CIU / of the general purpose investment fund. 

78.92 36.97 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° of I 
of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 
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Assets allocation by currency 
 

Currencies (10 main currencies) 

Amount 
In the accounting currency 

of the CIU Percentage 

EUR Net assets Total assets 

JPY 20,832,393.53 39.05 18.29 

USD 20,530,679.39 38.49 18.03 

EUR 9,914,102.91 18.59 8.71 

AUD 599,305.34 1.12 0.53 

CHF 309,174.78 0.58 0.27 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

Other currencies - - - 

Total 52,185,655.95 97.83 45.83 

 
 
 

Assets allocation by country of residence of the issuer 
 

Countries (10 main countries) 

Percentage 

Net assets Total assets 

Japan 39.05 18.30 

United States of America 38.17 17.88 

Germany 13.54 6.34 

Spain 4.34 2.03 

Australia 1.12 0.53 

Netherlands 0.71 0.33 

Switzerland 0.58 0.27 

Russia 0.32 0.15 

- - - 

- - - 

Other countries - - 

Total 97.83 45.83 
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Assets allocation by economic sector 
 

Economic sector (10 main sectors) 

Percentage 

Net assets Total assets 

Banks 16.30 7.64 

Internet 11.32 5.30 

Pharmacy 9.00 4.21 

Tobacco 8.36 3.92 

Clothing distributors 7.95 3.73 

Personal care products 6.72 3.15 

Commercial vehicles & trucks 5.82 2.73 

Diversified distributors 4.95 2.32 

SCPI hotels & accommodation 4.34 2.03 

Reinsurance 3.43 1.60 

Other sectors 19.64 9.20 

Total  97.83 45.83 

 
 
 

Breakdown of the other assets by type 
 

Type of assets 

Percentage 

Net assets Total assets 

UNITS OR EQUITIES OF UCITS: 
- general professional funds 

- 
- 

- 
- 

- Feeder UCITS - - 

- Specialised professional funds - - 

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation 
investment mutual fund), FIP (local investment fund)) 

- - 

- OPCI (real estate collective investment fund) and OPPCI (professional real estate 
collective investment fund) 

- - 

- Other - - 

OTHER TYPES OF ASSETS: 
- Warrants 

- 
- 

- 
- 

- Cash certificates - - 

- Promissory notes - - 

- Mortgage notes - - 

- Other - - 

TOTAL - - 
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List of movements occurring in the composition of the securities 
portfolio, during the reference period 
 

Elements of the securities portfolio 
Movements 
(in amount) 

Accounting currency of the CIU: EUR Acquisitions 
Sales / 

Redemptions 

a) Eligible financial securities and money market instruments accepted for trading 
on a regulated market within the meaning of article L. 422-1° of the [French] 
Monetary and Financial Code. 

and b) Eligible financial securities and money market instruments accepted for 
trading on another regulated market operating on a regular basis, that is 
recognised and open to the public and that has its head office in a Member State 
of the European Union or in another State that is a party to the agreement on the 
European Economic Area. 

27,088,938.74 27,318,377.39 

c) Eligible financial securities and money market instruments officially listed on a 
stock exchange of a third party country or that are traded on another market of a 
third party country that is regulated, operating on a regular basis, recognised and 
open to the public, provided that this stock exchange or market is not included in 
a list issued by the [French] Financial Markets Authority or that the selection of 
this stock exchange or market is stipulated by the law or by the regulations or the 
articles of association of the CIU / of the general purpose investment fund. 

99,652,939.44 91,922,696.14 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° 
of I of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 

Total over the period 126,741,878.18 119,241,073.53 



LYXOR DJ GLOBAL TITANS 50 UCITS ETF 
(Compartment of the Multi Units France mutual fund) 

935805  7 Periodic Information Document: 30.04.2018 

 

Indication of the quantified data relative to unit dividend distributions 
and/or net capital gains or losses (NCG) paid during the period or yet to 
be paid, after deduction of taxes 
 

Date Category of units / equities 

Currency of 

units / equities Nature 

Unit net 

amount Unit tax credit 

Unit gross 

amount 

13/12/2017 / - Paid dividend 0.17861 - 0.17861 

- UNIT D-EUR / FR0007075494 EUR Paid dividend 0.25 - 0.25 
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Transparency of securities financing operations and reuse of financial 
instruments SFTR regulation 
 

(Accounting currency of the CIU) 
 
 
1. General information. 
 
1.1. Amount of securities and raw materials loaned in proportion with the total assets that can be loaned, 
defined as excluding the cash and cash equivalents. 
 
 Securities 

lending 

% of assets that  
can be loaned 

- 

 
1.2. Amount of the assets committed to each type of securities financing operation and total return swap, 
expressed in absolute value (in the currency of the collective investment undertaking) and in proportion with the 
assets under management of the collective investment undertaking. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Absolute value - - - - 34,063,398.60 

% of assets under 
management 

- - - - 63.86 

 
 
2. Concentration data 
 
2.1. The ten biggest issuers of guarantees for all types of securities financing operations and total return swaps 
(breakdown of the volumes of guarantees and raw materials received, with the names of the issuers). 
 

1 
Name BP 

Amount 2,327,346.79 

2 
Name VODAFONE GROUP 

Amount 573,594.72 

3 
Name BOLLORE 

Amount 385,778.36 

4 
Name CNP ASSURANCES 

Amount 158,811.48 

5 
Name EIFFAGE 

Amount 58,035.60 

6 
Name MEDTRONIC 

Amount 56,373.53 

7 
Name RUBIS 

Amount 55,405.50 

8 
Name TOTAL 

Amount 49,033.21 

9 
Name AIR LIQUIDE 

Amount 47,974.20 
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10 
Name CARREFOUR 

Amount 46,829.22 

 
2.2. The ten main counterparties for each type of securities financing operation and total return swap separately 
(name of the counterparty and gross volume of operations in progress). 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Name - - - - 

SOCIETE 
GENERALE 

Amount - - - - 34,063,398.60 

 
 
3. Aggregated operation data for each type of securities financing operation and total return swap separately, 
broken down according to the following categories. 
 
3.1. Type and quality of the guarantees. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Cash - - - - - 

Security - - - - 3,942,615.35 

Rating or literary Not applicable 

 
3.2. Guarantee maturity. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - - 

More than 1 year - - - - - 

Open - - - - 3,942,615.35 

 
3.3. Guarantee currency. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Currency - - - - GBP 

Amount - - - - 2,900,941.51 

2 
Currency - - - - EUR 

Amount - - - - 985,300.31 

3 
Currency - - - - EUR 

Amount - - - - 56,373.53 
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3.4. Maturity of the securities financing operations and total return swaps. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - 34,063,398.60 

More than 1 year - - - - - 

Open - - - - - 

 
3.5. Countries where the counterparties are established. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Country - - - - FRANCE 

Amount - - - - 34,063,398.60 

 
3.6. Settlement and clearing. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Tripartite - - - - - 

Central counterparty - - - - - 

Bilateral - - - - 34,063,398.60 

 
 
4. Data on the reuse of guarantees (collateral). 
 
Financial guarantees received in a non-cash form shall not be sold, reinvested or pledged.  
 
 
5. Retention of the guarantees received by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 

Number of custodians 1 

1 
Name SOCIETE GENERALE 

Amount 3,942,615.35 

 
 
6. Retention of the guarantees provided by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 
The custodian, Société Générale S.A., exercises three types of responsibility; respectively, the monitoring of the 
regularity of the decisions of the management company, the monitoring of cash flows of the CIU and the custody of the 
assets of the CIU. 

Société Générale S.A also works with a limited number of sub-custodians, selected according to the most rigorous 
quality standards, including the management of possible conflicts of interest which may arise from these appointments. 
The Custodian has established an effective policy for identification, prevention and management of conflicts of interest, in 
compliance with national and international regulations as well as international norms.  
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7. Data on the earnings and costs for each type of securities financing operation and total return swap. 
 
The CIU shall utilise over-the-counter index-linked swaps trading the value of the CIU's assets (or, as the case may be, 
any other asset held by the CIU) against the value of the Benchmark Indicator.  

The revenue and costs linked to these Total Return Swaps (TRS) are included in the assessment of the instruments as 
well as in the result presented in the statement of net assets and the statement of net asset values. 



 

 

 

 

 

 

LYXOR INTERNATIONAL ASSET MANAGEMENT (LIAM) 

 
 
 

LYXOR SMI DAILY 
(-2X) INVERSE 
UCITS ETF 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
The periodic information document is not certified by the CIU statutory auditor. 

 
 

Periodic information as at 30.04.218 
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Statement of net assets 
 

Elements of statement of net assets Accounting currency of the CIU: CHF 
Amount at the 

periodic closing 

a) Eligible financial securities mentioned in 1° of I of article L.214-20 / 1° of I of  
article L.214-24-55 of the [French] Monetary and Financial Code 

42,882,123.89 

b) Bank assets 0.04 

c) Other assets held by the CIU 48,669,899.75 

d) Total assets held by the CIU (lines a+b+c) 91,552,023.68 

e) Liabilities -47,623,813.43 

f) Net inventory value (lines d+e = CIU net assets) 43,928,210.25 

 
 
 
 
 

Number of outstanding units or equities and net inventory value per unit 
or equity 
 

Units or equities 

Number of 
outstanding units 

or equities 

Currency of 
units or 
equities 

Net inventory value 
per unit or equity 
(Net Asset Value) 

EQUITY ACC / FR0010869438 4,932,419 CHF 8.906 

 
 
 
 
 

Tracking error 
 
The tracking error objective is calculated over a period of 52 weeks. 
 

Units or equities Tracking error 

EQUITY ACC / FR0010869438 0.0371% 



LYXOR SMI DAILY (-2X) INVERSE UCITS ETF 
(Compartment of the Multi Units France mutual fund) 

935942  3 Periodic Information Document: 30.04.2018 

 

Securities portfolio 
 

Elements of the securities portfolio 

Percentage 

Net assets Total assets 

a) Eligible financial securities and money market instruments accepted for trading on a 
regulated market within the meaning of article L. 422-1° of the [French] Monetary and 
Financial Code. 

and b) Eligible financial securities and money market instruments accepted for trading 
on another regulated market operating on a regular basis, that is recognised and open 
to the public and that has its head office in a Member State of the European Union or 
in another State that is a party to the agreement on the European Economic Area. 

11.59 5.56 

c) Eligible financial securities and money market instruments officially listed on a stock 
exchange of a third party country or that are traded on another market of a third party 
country that is regulated, operating on a regular basis, recognised and open to the 
public, provided that this stock exchange or market is not included in a list issued by 
the [French] Financial Markets Authority or that the selection of this stock exchange or 
market is stipulated by the law or by the regulations or the articles of association of the 
CIU / of the general purpose investment fund. 

86.03 41.28 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° of I 
of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 



LYXOR SMI DAILY (-2X) INVERSE UCITS ETF 
(Compartment of the Multi Units France mutual fund) 

935942  4 Periodic Information Document: 30.04.2018 

 

Assets allocation by currency 
 

Currencies (10 main currencies) 

Amount 
In the accounting currency 

of the CIU Percentage 

CHF Net assets Total assets 

JPY 17,266,183.16 39.31 18.85 

USD 17,144,597.49 39.03 18.73 

EUR 4,932,384.59 11.23 5.39 

CHF 2,232,601.54 5.08 2.44 

AUD 1,306,357.11 2.97 1.43 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

Other currencies - - - 

Total 42,882,123.89 97.62 46.84 

 
 
 

Assets allocation by country of residence of the issuer 
 

Countries (10 main countries) 

Percentage 

Net assets Total assets 

Japan 39.31 18.87 

United States of America 38.67 18.55 

Spain 6.24 2.99 

Switzerland 5.08 2.44 

Germany 4.17 2.00 

Australia 2.97 1.43 

Netherlands 0.67 0.32 

Russia 0.36 0.17 

Luxembourg 0.15 0.07 

- - - 

Other countries - - 

Total 97.62 46.84 
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Assets allocation by economic sector 
 

Economic sector (10 main sectors) 

Percentage 

Net assets Total assets 

Internet 13.92 6.70 

Mobile telecommunications 8.26 3.96 

Diversified distributors 8.14 3.91 

Industrial tooling 7.76 3.72 

Electronic office equipment 7.71 3.70 

Heavy construction 6.24 2.99 

Property and damage insurance 5.85 2.81 

Audiovisual and entertainment 4.91 2.35 

Pharmacy 4.65 2.23 

Specialty chemistry 4.38 2.10 

Other sectors 25.80 12.37 

Total  97.62 46.84 

 
 
 

Breakdown of the other assets by type 
 

Type of assets 

Percentage 

Net assets Total assets 

UNITS OR EQUITIES OF UCITS: 
- general professional funds 

- 
- 

- 
- 

- Feeder UCITS - - 

- Specialised professional funds - - 

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation 
investment mutual fund), FIP (local investment fund)) 

- - 

- OPCI (real estate collective investment fund) and OPPCI (professional real estate 
collective investment fund) 

- - 

- Other - - 

OTHER TYPES OF ASSETS: 
- Warrants 

- 
- 

- 
- 

- Cash certificates - - 

- Promissory notes - - 

- Mortgage notes - - 

- Other - - 

TOTAL - - 
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List of movements occurring in the composition of the securities 
portfolio, during the reference period 
 

Elements of the securities portfolio 
Movements 
(in amount) 

Accounting currency of the CIU: CHF Acquisitions 
Sales / 

Redemptions 

a) Eligible financial securities and money market instruments accepted for trading 
on a regulated market within the meaning of article L. 422-1° of the [French] 
Monetary and Financial Code. 

and b) Eligible financial securities and money market instruments accepted for 
trading on another regulated market operating on a regular basis, that is 
recognised and open to the public and that has its head office in a Member State 
of the European Union or in another State that is a party to the agreement on the 
European Economic Area. 

37,073,754.85 63,529,241.08 

c) Eligible financial securities and money market instruments officially listed on a 
stock exchange of a third party country or that are traded on another market of a 
third party country that is regulated, operating on a regular basis, recognised and 
open to the public, provided that this stock exchange or market is not included in 
a list issued by the [French] Financial Markets Authority or that the selection of 
this stock exchange or market is stipulated by the law or by the regulations or the 
articles of association of the CIU / of the general purpose investment fund. 

93,859,104.65 75,568,827.21 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° 
of I of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 

Total over the period 130,932,859.50 139,098,068.29 
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Indication of the quantified data relative to unit dividend distributions 
and/or net capital gains or losses (NCG) paid during the period or yet to 
be paid, after deduction of taxes 
 

Date Category of units / equities 

Currency of 

units / equities Nature 

Unit net 

amount Unit tax credit 

Unit gross 

amount 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 
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Transparency of securities financing operations and reuse of financial 
instruments SFTR regulation 
 

(Accounting currency of the CIU) 
 
 
1. General information. 
 
1.1. Amount of securities and raw materials loaned in proportion with the total assets that can be loaned, 
defined as excluding the cash and cash equivalents. 
 
 Securities 

lending 

% of assets that  
can be loaned 

- 

 
1.2. Amount of the assets committed to each type of securities financing operation and total return swap, 
expressed in absolute value (in the currency of the collective investment undertaking) and in proportion with the 
assets under management of the collective investment undertaking. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Absolute value - - - - 253,723,633.36 

% of assets under 
management 

- - - - 577.59 

 
 
2. Concentration data 
 
2.1. The ten biggest issuers of guarantees for all types of securities financing operations and total return swaps 
(breakdown of the volumes of guarantees and raw materials received, with the names of the issuers). 
 

1 
Name ERAMET 

Amount 888,123.70 

2 
Name UBISOFT ENTERTAINMENT 

Amount 96,315.71 

3 
Name RUBIS 

Amount 66,190.60 

4 
Name COMPAGNIE GENERALE DES ESTABLISSEMENTS MICHELIN 

Amount 54,087.06 

5 
Name CARREFOUR 

Amount 49,225.30 

6 
Name AIR LIQUIDE 

Amount 47,299.35 

7 
Name TOTAL 

Amount 46,629.03 

8 
Name NEOPOST 

Amount 45,892.15 

9 
Name PERNOD RICARD 

Amount 45,735.64 
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10 
Name DASSAULT AVIATION 

Amount 45,527.64 

 
2.2. The ten main counterparties for each type of securities financing operation and total return swap separately 
(name of the counterparty and gross volume of operations in progress). 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Name - - - - 

SOCIETE 
GENERALE 

Amount - - - - 253,723,633.36 

 
 
3. Aggregated operation data for each type of securities financing operation and total return swap separately, 
broken down according to the following categories. 
 
3.1. Type and quality of the guarantees. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Cash - - - - - 

Security - - - - 1,472,995.54 

Rating or literary Not applicable 

 
3.2. Guarantee maturity. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - - 

More than 1 year - - - - - 

Open - - - - 1,472,995.54 

 
3.3. Guarantee currency. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Currency - - - - EUR 

Amount - - - - 1,472,995.54 
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3.4. Maturity of the securities financing operations and total return swaps. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - 253,723,633.36 

More than 1 year - - - - - 

Open - - - - - 

 
3.5. Countries where the counterparties are established. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Country - - - - FRANCE 

Amount - - - - 253,723,633.36 

 
3.6. Settlement and clearing. 
 
 

Securities  
lending 

Securities  
borrowing 

Repo  
operations 

Reverse  
repo 

operations 

 
TRS 

Tripartite - - - - - 

Central counterparty - - - - - 

Bilateral - - - - 253,723,633.36 

 
 
4. Data on the reuse of guarantees (collateral). 
 
Financial guarantees received in a non-cash form shall not be sold, reinvested or pledged.  
 
 
5. Retention of the guarantees received by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 

Number of custodians 1 

1 
Name SOCIETE GENERALE 

Amount 1,472,995.54 

 
 
6. Retention of the guarantees provided by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 
The custodian, Société Générale S.A., exercises three types of responsibility; respectively, the monitoring of the 
regularity of the decisions of the management company, the monitoring of cash flows of the CIU and the custody of the 
assets of the CIU. 

Société Générale S.A also works with a limited number of sub-custodians, selected according to the most rigorous 
quality standards, including the management of possible conflicts of interest which may arise from these appointments. 
The Custodian has established an effective policy for identification, prevention and management of conflicts of interest, in 
compliance with national and international regulations as well as international norms.  
 



LYXOR SMI DAILY (-2X) INVERSE UCITS ETF 
(Compartment of the Multi Units France mutual fund) 

935942  11 Periodic Information Document: 30.04.2018 

 
7. Data on the earnings and costs for each type of securities financing operation and total return swap. 
 
The CIU shall utilise over-the-counter index-linked swaps trading the value of the CIU's assets (or, as the case may be, 
any other asset held by the CIU) against the value of the Benchmark Indicator.  

The revenue and costs linked to these Total Return Swaps (TRS) are included in the assessment of the instruments as 
well as in the result presented in the statement of net assets and the statement of net asset values. 
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APPENDIX TO THE REPORT 
intended for Swiss subscribers 

 

This appendix makes the annual report compliant with the FINMA requirements for marketing in Switzerland. It has 

not been certified by the statutory auditors. 

 

Country of origin of the Fund 

France. 

 

Representative of the Swiss Fund 

Société Générale, Paris, Zurich Branch, has been authorised by the FINMA as the Fund’s representative in Switzerland 

while also assuming the payment service. The prospectus, articles of association, annual and semi-annual reports of the 

Fund, the KIIDs as well as the list of purchases and sales made by the Fund during the fiscal year can be obtained on 

request and at no cost from the representative’s head office in Switzerland, Société Générale, Paris, Zürich Branch, 

Talacker 50, P.O. Box 5070, 8021 Zürich. 

 

Calculation of the Total Expense Ratio (in compliance with the recommendations of the Swiss Funds & Asset 

Management Association SFAMA) 

 

Annual closing of the collective investment: 30-nov.   

    

UCITS management commission: 0.60 % tax included  

    

Average assets of the fund for the period 

from 01/06/17 to 30/04/18: 
50,617,939.09   

 

 
   

Excerpt from the income statement    

    

Expenses in euros Half-yearly report Annual report Half-yearly report 

 31/05/2017 30/11/2017 30/04/2018 

Fund management commission 212,010.38 156,819.41 277,580.63 

Performance fee to be paid to the manager of 

collective investments of capital 
0.00 0.00 0.00 

Custodian bank fee 0.00 0.00 0.00 

Other expenses 0.00 0.00 0.00 

Taxes 0.00 0.00 0.00 

Total operating expenses 212,010.38 156,819.41 277,580.63 

Total operating expenses including bonus 212,010.38 156,819.41 277,580.63 

 

 
   

Calculation of the TER from 01/06/17 to 30/04/18 annualised over 11 months: 

 

TER, including performance fee 

 

(277,580.63 / 50,617,939.09) * (365/333) * 100 

 

 0.60 %  

 

Performance fee as a share in percentage of the net average assets 

 

 0.00   
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BALANCE SHEET assets 
 

 30.04.218 30.11.2017 

Currency CHF CHF 

Net fixed assets 

 

Deposits 

 

Financial instruments 

 

EQUITIES AND SIMILAR SECURITIES 

Traded on a regulated or similar market 

Not traded on a regulated or similar market 

 

BONDS AND SIMILAR SECURITIES 

Traded on a regulated or similar market 

Not traded on a regulated or similar market 

 

DEBT SECURITIES 

Traded on a regulated or similar market 

Negotiated debt securities 

Other debt securities 

Not traded on a regulated or similar market 

 

COLLECTIVE INVESTMENT UNDERTAKINGS 

General UCITs and AIF intended for non-professionals and equivalent, of 

other countries 

Other Funds intended for non-professionals and equivalent, of other EU 

member states 

General professional Funds and equivalent, of other EU member states and 

listed securitisation entities  

Other professional investment Funds and equivalent of other EU member states 

and non-listed securitisation entities  

Other non-European entities 

 

TEMPORARY SECURITIES TRANSACTIONS 

Receivables representing securities under reverse repurchase agreements 

Receivables representing loaned securities 

Securities borrowed 

Securities under repurchase agreements 

Other temporary transactions 

 

FUTURE FINANCIAL INSTRUMENTS 

Operations on a regulated or similar market 

Other operations 

 

OTHER FINANCIAL INSTRUMENTS 

 

Receivables 

Future foreign exchange operations 

Other 

 

Financial accounts 

Liquidities 

 

Other assets 

- 

 

- 

 

45,425,568.09 

 

 

44,355,119.43 

- 

 

 

- 

- 

 

 

 

- 

- 

- 

 

 

 

- 

 

- 

 

- 

 

- 

- 

 

 

- 

- 

- 

- 

- 

 

 

- 

1,070,448.66 

 

- 

 

3,244,331.44 

- 

3,244,331.44 

 

0.04 

0.04 

 

- 

- 

 

- 

 

105,544,676.74 

 

 

52,135,547.17 

- 

 

 

- 

- 

 

 

 

- 

- 

- 

 

 

 

- 

 

- 

 

- 

 

- 

- 

 

 

- 

- 

- 

- 

- 

 

 

- 

53,409,129.57 

 

- 

 

1,345,736.72 

- 

1,345,736.72 

 

0.11 

0.11 

 

- 

Total assets 48,669,899.57 106,890,413.27 
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BALANCE SHEET liabilities 
 

 30.04.218 30.11.2017 

Currency CHF CHF 

 

Shareholders’ equities 

 

Capital 

 

Non-distributed prior net capital gains and losses 

 

Carried forward 

 

Profit and loss during the fiscal year 

 

Result of the fiscal year 

 

 

 

 

48,928,303.42 

 

- 

 

- 

 

-4,747,531.55 

 

-252,561.62 

 

 

 

 

55,967,913.38 

 

5,727,238.87 

 

- 

 

-8,140,690.99 

 

-172,058.35 

Total shareholders’ equity 

(amount representing the net assets) 

43,928,210.25 53,382,402.91 

 

Financial instruments 

 

SALE OPERATIONS ON FINANCIAL INSTRUMENTS 

 

TEMPORARY SECURITIES TRANSACTIONS 

Debts representing securities under repurchase agreements 

Debts representing borrowed securities 

Other temporary transactions 

 

FUTURE FINANCIAL OPERATIONS  

Operations on a regulated or similar market  

Other operations 

 

Debts 

Future foreign exchange operations 

Other 

 

Financial accounts 

Bank loans and overdrafts 

Loans 

 

 

1,472,995.54 

 

1,472,995.54 

 

 

- 

- 

- 

 

- 

- 

- 

 

3,268,693.78 

- 

3,268,693.78 

 

- 

- 

- 

 

52,135,547.17 

 

- 

 

 

- 

- 

- 

 

- 

- 

52,135,547.17 

 

1,372,463.19 

- 

1,372,463.19 

 

- 

- 

- 

Total liabilities 48,669,899.57 106,890,413.27 
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Profit and loss account 
 

 30.04.218 30.11.2017 

Currency CHF CHF 

 

Earnings on financial transactions  

 

Earnings on deposits and financial accounts 

 

Earnings on equities and similar securities  

 

Earnings on bonds and similar securities  

 

Earnings on debt securities  

 

Earnings on temporary securities acquisitions and sales 

 

Earnings on future financial instruments  

 

Other financial products 

 

 

 

 

- 

 

- 

 

- 

 

- 

 

- 

 

- 

 

- 

 

 

 

- 

 

- 

 

- 

 

- 

 

- 

 

- 

 

- 

Total (I) - - 

 

Charges on financial operations 

 

Charges on temporary securities acquisitions and sales  

 

Charges on future financial instruments  

 

Charges on financial debts 

 

Other financial charges 

 

 

 

 

- 

 

- 

 

- 

 

- 

 

 

 

- 

 

- 

 

- 

 

- 

Total (II) - - 

Profit and loss on financial operations (I - II) - - 

 

Other earnings (III) 

 

Management fees and depreciation charges (IV) 

 

 

- 

 

-277,580.63 

 

- 

 

-156,819.41 

Net profit and loss of the fiscal year (L.214-17-1) (I - II + III - IV) 

 

Adjustment of the fiscal year’s incomes (V)  

 

Advances on profit and loss paid for the fiscal year (VI) 

 

-277,580.63 

 

25,019.01 

 

- 

-156,819.41 

 

-15,238.94 

 

- 

Profit and loss (I - II + III - IV +/- V - VI): -252,561.62 -172,058.35 
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Shareholders’ equity 

 

EQUITY ACC / FR0010869438 Subscriptions Redemptions 

 Number of units Amount Number of units Amount 

Number of units 

issued/redeemed during the fiscal year 
1,827,000 17,281,090.50 2,909,600 27,294,091.06 

 
 



 

 

 

 

 

 

LYXOR INTERNATIONAL ASSET MANAGEMENT (LIAM) 

 
 
 

LYXOR DAILY 
SHORTDAX X2 
UCITS ETF 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
The periodic information document is not certified by the CIU statutory auditor. 

 
 

Periodic information as at 30.04.2018 



LYXOR DAILY SHORTDAX X2 UCITS ETF 
(Compartment of the Multi Units France mutual fund) 

935941  2 Periodic Information Document: 30.04.2018 

 

Statement of net assets 
 

Elements of statement of net assets Accounting currency of the CIU: EUR 
Amount at the 

periodic closing 

a) Eligible financial securities mentioned in 1° of I of article L.214-20 / 1° of I of  
article L.214-24-55 of the [French] Monetary and Financial Code 

76,649,572.97 

b) Bank assets 0.02 

c) Other assets held by the CIU 84,230,656.74 

d) Total assets held by the CIU (lines a+b+c) 160,880,229.73 

e) Liabilities -83,541,811.92 

f) Net inventory value (lines d+e = CIU net assets) 77,338,417.81 

 
 
 
 
 

Number of outstanding units or equities and net inventory value per unit 
or equity 
 

Units or equities 

Number of 
outstanding units 

or equities 

Currency of 
units or 
equities 

Net inventory value 
per unit or equity 
(Net Asset Value) 

EQUITY ACC / FR0010869495 19,878,676 EUR 3.8905 

 
 
 
 
 

Tracking error 
 
The tracking error objective is calculated over a period of 52 weeks. 
 

Units or equities Tracking error 

EQUITY ACC / FR0010869495 0.0373% 
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Securities portfolio 
 

Elements of the securities portfolio 

Percentage 

Net assets Total assets 

a) Eligible financial securities and money market instruments accepted for trading on a 
regulated market within the meaning of article L. 422-1° of the [French] Monetary and 
Financial Code. 

and b) Eligible financial securities and money market instruments accepted for trading 
on another regulated market operating on a regular basis, that is recognised and open 
to the public and that has its head office in a Member State of the European Union or 
in another State that is a party to the agreement on the European Economic Area. 

13.61 6.54 

c) Eligible financial securities and money market instruments officially listed on a stock 
exchange of a third party country or that are traded on another market of a third party 
country that is regulated, operating on a regular basis, recognised and open to the 
public, provided that this stock exchange or market is not included in a list issued by 
the [French] Financial Markets Authority or that the selection of this stock exchange or 
market is stipulated by the law or by the regulations or the articles of association of the 
CIU / of the general purpose investment fund. 

84.75 40.74 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° of I 
of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets 0.75 0.36 
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Assets allocation by currency 
 

Currencies (10 main currencies) 

Amount 
In the accounting currency 

of the CIU Percentage 

EUR Net assets Total assets 

USD 30,143,293.62 38.97 18.73 

JPY 27,092,299.11 35.03 16.84 

EUR 10,316,081.82 13.34 6.41 

CHF 8,519,430.98 11.02 5.30 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

Other currencies - - - 

Total 76,071,105.53 98.36 47.28 

 
 
 

Assets allocation by country of residence of the issuer 
 

Countries (10 main countries) 

Percentage 

Net assets Total assets 

United States of America 37.95 18.23 

Japan 35.03 16.84 

Switzerland 11.02 5.30 

Germany 9.57 4.60 

Netherlands 2.42 1.17 

Spain 2.03 0.98 

Russia 0.34 0.16 

- - - 

- - - 

- - - 

Other countries - - 

Total 98.36 47.28 
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Assets allocation by economic sector 
 

Economic sector (10 main sectors) 

Percentage 

Net assets Total assets 

Pharmacy 10.21 4.90 

Diversified distributors 10.13 4.87 

Internet 9.26 4.45 

Wired telecommunications 7.64 3.67 

Electrical components & equipment 5.71 2.74 

Consumer electronic 4.93 2.37 

Banks 4.65 2.24 

Audiovisual and entertainment 4.17 2.00 

Reinsurance 3.95 1.90 

Personal care products 3.43 1.65 

Other sectors 34.28 16.49 

Total  98.36 47.28 

 
 
 

Breakdown of the other assets by type 
 

Type of assets 

Percentage 

Net assets Total assets 

UNITS OR EQUITIES OF UCITS: 
- general professional funds 

- 
- 

- 
- 

- Feeder UCITS - - 

- Specialised professional funds - - 

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation 
investment mutual fund), FIP (local investment fund)) 

- - 

- OPCI (real estate collective investment fund) and OPPCI (professional real estate 
collective investment fund) 

- - 

- Other - - 

OTHER TYPES OF ASSETS: 
- Warrants 

0.75 
- 

0.36 
- 

- Cash certificates - - 

- Promissory notes - - 

- Mortgage notes - - 

- Other 0.75 0.36 

TOTAL 0.75 0.36 
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List of movements occurring in the composition of the securities 
portfolio, during the reference period 
 

Elements of the securities portfolio 
Movements 
(in amount) 

Accounting currency of the CIU: EUR Acquisitions 
Sales / 

Redemptions 

a) Eligible financial securities and money market instruments accepted for trading 
on a regulated market within the meaning of article L. 422-1° of the [French] 
Monetary and Financial Code. 

and b) Eligible financial securities and money market instruments accepted for 
trading on another regulated market operating on a regular basis, that is 
recognised and open to the public and that has its head office in a Member State 
of the European Union or in another State that is a party to the agreement on the 
European Economic Area. 

85,534,788.88 104,669,609.24 

c) Eligible financial securities and money market instruments officially listed on a 
stock exchange of a third party country or that are traded on another market of a 
third party country that is regulated, operating on a regular basis, recognised and 
open to the public, provided that this stock exchange or market is not included in 
a list issued by the [French] Financial Markets Authority or that the selection of 
this stock exchange or market is stipulated by the law or by the regulations or the 
articles of association of the CIU / of the general purpose investment fund. 

146,372,286.88 114,039,916.27 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° 
of I of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets 669,158.91 118,211.84 

Total over the period 232,576,234.67 218,827,737.35 



LYXOR DAILY SHORTDAX X2 UCITS ETF 
(Compartment of the Multi Units France mutual fund) 

935941  7 Periodic Information Document: 30.04.2018 

 

Indication of the quantified data relative to unit dividend distributions 
and/or net capital gains or losses (NCG) paid during the period or yet to 
be paid, after deduction of taxes 
 

Date Category of units / equities 

Currency of 

units / equities Nature 

Unit net 

amount Unit tax credit 

Unit gross 

amount 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 
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Transparency of securities financing operations and reuse of financial 
instruments SFTR regulation 
 

(Accounting currency of the CIU) 
 
 
1. General information. 
 
1.1. Amount of securities and raw materials loaned in proportion with the total assets that can be loaned, 
defined as excluding the cash and cash equivalents. 
 
 Securities 

lending 

% of assets that  
can be loaned 

- 

 
1.2. Amount of the assets committed to each type of securities financing operation and total return swap, 
expressed in absolute value (in the currency of the collective investment undertaking) and in proportion with the 
assets under management of the collective investment undertaking. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Absolute value - - - - 868,499,353.44 

% of assets under 
management 

- - - - 1,122.99 

 
 
2. Concentration data 
 
2.1. The ten biggest issuers of guarantees for all types of securities financing operations and total return swaps 
(breakdown of the volumes of guarantees and raw materials received, with the names of the issuers). 
 

1 
Name AMUNDI 

Amount 1,133,529.84 

2 
Name EIFFAGE 

Amount 159,400.50 

3 
Name COMPAGNIE DE SAINT GOBAIN 

Amount 59,631.65 

4 
Name ICHIGO 

Amount 59,490.63 

5 
Name ARKEMA 

Amount 58,047.50 

6 
Name REMY COINTREAU 

Amount 56,935.90 

7 
Name AVIVA 

Amount 56,126.35 

8 
Name RUBIS 

Amount 55,212.00 

9 
Name CARREFOUR 

Amount 52,740.36 
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10 
Name TOTAL 

Amount 50,655.44 

 
2.2. The ten main counterparties for each type of securities financing operation and total return swap separately 
(name of the counterparty and gross volume of operations in progress). 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Name - - - - 

SOCIETE 
GENERALE 

Amount - - - - 868,499,353.44 

 
 
3. Aggregated operation data for each type of securities financing operation and total return swap separately, 
broken down according to the following categories. 
 
3.1. Type and quality of the guarantees. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Cash - - - - - 

Security - - - - 1,835,801.45 

Rating or literary Not applicable 

 
3.2. Guarantee maturity. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - - 

More than 1 year - - - - - 

Open - - - - 1,835,801.45 

 
3.3. Guarantee currency. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Currency - - - - EUR 

Amount - - - - 1,720,184.47 

2 
Currency - - - - JPY 

Amount - - - - 59,490.63 

3 
Currency - - - - GBP 

Amount - - - - 56,126.35 
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3.4. Maturity of the securities financing operations and total return swaps. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - 868,499,353.44 

More than 1 year - - - - - 

Open - - - - - 

 
3.5. Countries where the counterparties are established. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Country - - - - FRANCE 

Amount - - - - 868,499,353.44 

 
3.6. Settlement and clearing. 
 
 

Securities  
lending 

Securities  
borrowing 

Repo  
operations 

Reverse  
repo 

operations 

 
TRS 

Tripartite - - - - - 

Central counterparty - - - - - 

Bilateral - - - - 868,499,353.44 

 
 
4. Data on the reuse of guarantees (collateral). 
 
Financial guarantees received in a non-cash form shall not be sold, reinvested or pledged.  
 
 
5. Retention of the guarantees received by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 

Number of custodians 1 

1 
Name SOCIETE GENERALE 

Amount 1,835,801.45 

 
 
6. Retention of the guarantees provided by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 
The custodian, Société Générale S.A., exercises three types of responsibility; respectively, the monitoring of the 
regularity of the decisions of the management company, the monitoring of cash flows of the CIU and the custody of the 
assets of the CIU. 

Société Générale S.A also works with a limited number of sub-custodians, selected according to the most rigorous 
quality standards, including the management of possible conflicts of interest which may arise from these appointments. 
The Custodian has established an effective policy for identification, prevention and management of conflicts of interest, in 
compliance with national and international regulations as well as international norms.  
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7. Data on the earnings and costs for each type of securities financing operation and total return swap. 
 
The CIU shall utilise over-the-counter index-linked swaps trading the value of the CIU's assets (or, as the case may be, 
any other asset held by the CIU) against the value of the Benchmark Indicator.  

The revenue and costs linked to these Total Return Swaps (TRS) are included in the assessment of the instruments as 
well as in the result presented in the statement of net assets and the statement of net asset values. 
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APPENDIX TO THE REPORT 
intended for Swiss subscribers 

 

This appendix makes the annual report compliant with the FINMA requirements for marketing in Switzerland. It has 

not been certified by the statutory auditors. 

 

Country of origin of the Fund 

France. 

 

Representative of the Swiss Fund 

Société Générale, Paris, Zurich Branch, has been authorised by the FINMA as the Fund’s representative in Switzerland 

while also assuming the payment service. The prospectus, articles of association, annual and semi-annual reports of the 

Fund, the KIIDs as well as the list of purchases and sales made by the Fund during the fiscal year can be obtained on 

request and at no cost from the representative’s head office in Switzerland, Société Générale, Paris, Zürich Branch, 

Talacker 50, P.O. Box 5070, 8021 Zürich. 

 

Calculation of the Total Expense Ratio (in compliance with the recommendations of the Swiss Funds & Asset 

Management Association SFAMA) 

 

Annual closing of the collective investment: 30-nov.   

    

UCITS management commission: 0.60 % tax included  

    

Average assets of the fund for the period 

from 01/06/17 to 30/04/18: 
63,066,050.60   

 

 
   

Excerpt from the income statement    

    

Expenses in euros Half-yearly report Annual report Half-yearly report 

 31/05/2017 30/11/2017 30/04/2018 

Fund management commission 371,635.62 195,153.68 346,199.16 

Performance fee to be paid to the manager of 

collective investments of capital 
0.00 0.00 0.00 

Custodian bank fee 0.00 0.00 0.00 

Other expenses 0.00 0.00 0.00 

Taxes 0.00 0.00 0.00 

Total operating expenses 371,635.62 195,153.68 346,199.16 

Total operating expenses including bonus 371,635.62 195,153.68 346,199.16 

 

 
   

Calculation of the TER from 01/06/17 to 30/04/18 annualised over 11 months: 

 

TER, including performance fee 

 

((346,199.16 / 63,066,050.60) * (333/365)) * 100 

 

 0.60 %  

 

Performance fee as a share in percentage of the net average assets 

 

 0.00   
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BALANCE SHEET assets 
 

 30.04.218 30.11.2017 

Currency EUR EUR 

Net fixed assets 

 

Deposits 

 

Financial instruments 

 

EQUITIES AND SIMILAR SECURITIES 

Traded on a regulated or similar market 

Not traded on a regulated or similar market 

 

BONDS AND SIMILAR SECURITIES 

Traded on a regulated or similar market 

Not traded on a regulated or similar market 

 

DEBT SECURITIES 

Traded on a regulated or similar market 

Negotiated debt securities 

Other debt securities 

Not traded on a regulated or similar market 

 

COLLECTIVE INVESTMENT UNDERTAKINGS 

General UCITs and AIF intended for non-professionals and equivalent, of 

other countries 

Other Funds intended for non-professionals and equivalent, of other EU 

member states 

General professional Funds and equivalent, of other EU member states and 

listed securitisation entities  

Other professional investment Funds and equivalent of other EU member states 

and non-listed securitisation entities  

Other non-European entities 

 

TEMPORARY SECURITIES TRANSACTIONS 

Receivables representing securities under reverse repurchase agreements 

Receivables representing loaned securities 

Securities borrowed 

Securities under repurchase agreements 

Other temporary transactions 

 

FUTURE FINANCIAL INSTRUMENTS 

Operations on a regulated or similar market 

Other operations 

 

OTHER FINANCIAL INSTRUMENTS 

 

Receivables 

Future foreign exchange operations 

Other 

 

Financial accounts 

Liquidities 

 

Other assets 

- 

 

- 

 

154,023,979.93 

 

 

76,649,572.97 

- 

 

 

- 

- 

 

 

 

- 

- 

- 

 

 

 

- 

 

- 

 

- 

 

- 

- 

 

 

- 

- 

- 

- 

- 

 

 

- 

77,374,406.96 

 

- 

 

5,020,448.33 

- 

5,020,448.33 

 

0.02 

0.02 

 

- 

- 

 

- 

 

128,498,685.33 

 

 

63,208,391.68 

- 

 

 

- 

- 

 

 

 

- 

- 

- 

 

 

 

- 

 

- 

 

- 

 

- 

- 

 

 

- 

- 

- 

- 

- 

 

 

- 

65,290,293.65 

 

- 

 

- 

- 

- 

 

- 

- 

 

- 

Total assets 159,044,428.28 128,498,685.33 
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BALANCE SHEET liabilities 
 

 30.04.218 30.11.2017 

Currency EUR EUR 

 

Shareholders’ equities 

 

Capital 

 

Non-distributed prior net capital gains and losses 

 

Carried forward 

 

Profit and loss during the fiscal year 

 

Result of the fiscal year 

 

 

 

 

-608,115,874.69 

 

- 

 

- 

 

-7,184,706.46 

 

-438,445.19 

 

 

 

 

75,666,287.66 

 

- 

 

- 

 

-10,195,862.63 

 

-211,250.86 

 

Total shareholders’ equity 

(amount representing the net assets) 

-615,739,026.34 65,259,174.17 

 

Financial instruments 

 

SALE OPERATIONS ON FINANCIAL INSTRUMENTS 

 

TEMPORARY SECURITIES TRANSACTIONS 

Debts representing securities under repurchase agreements 

Debts representing borrowed securities 

Other temporary transactions 

 

FUTURE FINANCIAL OPERATIONS  

Operations on a regulated or similar market  

Other operations 

 

Debts 

Future foreign exchange operations 

Other 

 

Financial accounts 

Bank loans and overdrafts 

Loans 

 

 

76,649,572.96 

 

- 

 

 

- 

- 

- 

 

- 

- 

76,649,572.96 

 

5,056,437.51 

- 

5,056,437.51 

 

- 

- 

- 

 

63,208,391.66 

 

- 

 

 

- 

- 

- 

 

- 

- 

63,208,391.66 

 

31,119.46 

- 

31,119.46 

 

0.04 

0.04 

- 

Total liabilities -534,033,015.87 128,498,685.33 
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Profit and loss account 
 

 30.04.218 30.11.2017 

Currency EUR EUR 

 

Earnings on financial transactions  

 

Earnings on deposits and financial accounts 

 

Earnings on equities and similar securities  

 

Earnings on bonds and similar securities  

 

Earnings on debt securities  

 

Earnings on temporary securities acquisitions and sales 

 

Earnings on future financial instruments  

 

Other financial products 

 

 

 

 

- 

 

- 

 

- 

 

- 

 

- 

 

- 

 

- 

 

 

 

- 

 

- 

 

- 

 

- 

 

- 

 

- 

 

- 

Total (I) - - 

 

Charges on financial operations 

 

Charges on temporary securities acquisitions and sales  

 

Charges on future financial instruments  

 

Charges on financial debts 

 

Other financial charges 

 

 

 

 

- 

 

- 

 

- 

 

- 

 

 

 

- 

 

- 

 

- 

 

- 

Total (II) - - 

Profit and loss on financial operations (I - II) - - 

 

Other earnings (III) 

 

Management fees and depreciation charges (IV) 

 

 

- 

 

-346,199.16 

 

- 

 

-195,153.68 

Net profit and loss of the fiscal year (L.214-17-1) (I - II + III - IV) 

 

Adjustment of the fiscal year’s incomes (V)  

 

Advances on profit and loss paid for the fiscal year (VI) 

 

-346,199.16 

 

-92,246.03 

 

- 

-195,153.68 

 

-16,097.18 

 

- 

Profit and loss (I - II + III - IV +/- V - VI): -438,445.19 -211,250.86 
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Shareholders’ equity 

 

EQUITY ACC / FR0010869495 Subscriptions Redemptions 

 Number of units Amount Number of units Amount 

Number of units 

issued/redeemed during the fiscal year 
10,791,000 42,064,982.00 8,128,100 30,621,771.32 

 
 



 

 

 

 

 

 

LYXOR INTERNATIONAL ASSET MANAGEMENT (LIAM) 

 
 
 

LYXOR IBEX 35 
DOBLE 
APALANCADO 
DIARIO UCITS ETF 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
The periodic information document is not certified by the CIU statutory auditor. 

 
 

Periodic information as at 30.04.2018 
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Statement of net assets 
 

Elements of statement of net assets Accounting currency of the CIU: EUR 
Amount at the 

periodic closing 

a) Eligible financial securities mentioned in 1° of I of article L.214-20 / 1° of I of  
article L.214-24-55 of the [French] Monetary and Financial Code 

- 

b) Bank assets 0.01 

c) Other assets held by the CIU 277,202,297.45 

d) Total assets held by the CIU (lines a+b+c) 277,202,297.46 

e) Liabilities -159,004,299.36 

f) Net inventory value (lines d+e = CIU net assets) 118,197,998.10 

 
 
 
 
 

Number of outstanding units or equities and net inventory value per unit 
or equity 
 

Units or equities 

Number of 
outstanding units 

or equities 

Currency of 
units or 
equities 

Net inventory value 
per unit or equity 
(Net Asset Value) 

EQUITY ACC / FR0011042753 5,973,344 EUR 19.7875 

 
 
 
 
 

Tracking error 
 
The tracking error objective is calculated over a period of 52 weeks. 
 

Units or equities Tracking error 

EQUITY ACC / FR0011042753 0.0427% 
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Securities portfolio 
 

Elements of the securities portfolio 

Percentage 

Net assets Total assets 

a) Eligible financial securities and money market instruments accepted for trading on a 
regulated market within the meaning of article L. 422-1° of the [French] Monetary and 
Financial Code. 

and b) Eligible financial securities and money market instruments accepted for trading 
on another regulated market operating on a regular basis, that is recognised and open 
to the public and that has its head office in a Member State of the European Union or 
in another State that is a party to the agreement on the European Economic Area. 

- - 

c) Eligible financial securities and money market instruments officially listed on a stock 
exchange of a third party country or that are traded on another market of a third party 
country that is regulated, operating on a regular basis, recognised and open to the 
public, provided that this stock exchange or market is not included in a list issued by 
the [French] Financial Markets Authority or that the selection of this stock exchange or 
market is stipulated by the law or by the regulations or the articles of association of the 
CIU / of the general purpose investment fund. 

- - 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° of I 
of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 
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Assets allocation by currency 
 

Currencies (10 main currencies) 

Amount 
In the accounting currency 

of the CIU Percentage 

EUR Net assets Total assets 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

Other currencies - - - 

Total - - - 

 
 
 

Assets allocation by country of residence of the issuer 
 

Countries (10 main countries) 

Percentage 

Net assets Total assets 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

Other countries - - 

Total - - 
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Assets allocation by economic sector 
 

Economic sector (10 main sectors) 

Percentage 

Net assets Total assets 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

Other sectors - - 

Total  - - 

 
 
 

Breakdown of the other assets by type 
 

Type of assets 

Percentage 

Net assets Total assets 

UNITS OR EQUITIES OF UCITS: 
- general professional funds 

- 
- 

- 
- 

- Feeder UCITS - - 

- Specialised professional funds - - 

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation 
investment mutual fund), FIP (local investment fund)) 

- - 

- OPCI (real estate collective investment fund) and OPPCI (professional real estate 
collective investment fund) 

- - 

- Other - - 

OTHER TYPES OF ASSETS: 
- Warrants 

- 
- 

- 
- 

- Cash certificates - - 

- Promissory notes - - 

- Mortgage notes - - 

- Other - - 

TOTAL - - 
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List of movements occurring in the composition of the securities 
portfolio, during the reference period 
 

Elements of the securities portfolio 
Movements 
(in amount) 

Accounting currency of the CIU: EUR Acquisitions 
Sales / 

Redemptions 

a) Eligible financial securities and money market instruments accepted for trading 
on a regulated market within the meaning of article L. 422-1° of the [French] 
Monetary and Financial Code. 

and b) Eligible financial securities and money market instruments accepted for 
trading on another regulated market operating on a regular basis, that is 
recognised and open to the public and that has its head office in a Member State 
of the European Union or in another State that is a party to the agreement on the 
European Economic Area. 

- - 

c) Eligible financial securities and money market instruments officially listed on a 
stock exchange of a third party country or that are traded on another market of a 
third party country that is regulated, operating on a regular basis, recognised and 
open to the public, provided that this stock exchange or market is not included in 
a list issued by the [French] Financial Markets Authority or that the selection of 
this stock exchange or market is stipulated by the law or by the regulations or the 
articles of association of the CIU / of the general purpose investment fund. 

- - 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° 
of I of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 

Total over the period - - 
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Indication of the quantified data relative to unit dividend distributions 
and/or net capital gains or losses (NCG) paid during the period or yet to 
be paid, after deduction of taxes 
 

Date Category of units / equities 

Currency of 

units / equities Nature 

Unit net 

amount Unit tax credit 

Unit gross 

amount 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 
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Transparency of securities financing operations and reuse of financial 
instruments SFTR regulation 
 

(Accounting currency of the CIU) 
 
 
1. General information. 
 
1.1. Amount of securities and raw materials loaned in proportion with the total assets that can be loaned, 
defined as excluding the cash and cash equivalents. 
 
 Securities 

lending 

% of assets that  
can be loaned 

- 

 
1.2. Amount of the assets committed to each type of securities financing operation and total return swap, 
expressed in absolute value (in the currency of the collective investment undertaking) and in proportion with the 
assets under management of the collective investment undertaking. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Absolute value - - - - 116,505,296.04 

% of assets under 
management 

- - - - 98.57 

 
 
2. Concentration data 
 
2.1. The ten biggest issuers of guarantees for all types of securities financing operations and total return swaps 
(breakdown of the volumes of guarantees and raw materials received, with the names of the issuers). 
 

1 
Name BP 

Amount 10,942,455.11 

2 
Name EIFFAGE 

Amount 7,474,847.10 

3 
Name PERSIMMON 

Amount 7,098,895.52 

4 
Name UBISOFT ENTERTAINMENT 

Amount 5,832,347.10 

5 
Name THALES 

Amount 5,817,840.00 

6 
Name BERKSHIRE HATHWAY FINANCE CORP 

Amount 5,218,138.88 

7 
Name APPLE 

Amount 5,123,306.21 

8 
Name DAIWA HOUSE INDUSTRY CO. 

Amount 4,978,343.33 

9 
Name REXEL 

Amount 4,781,574.95 
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10 
Name BAYER 

Amount 4,451,516.64 

 
2.2. The ten main counterparties for each type of securities financing operation and total return swap separately 
(name of the counterparty and gross volume of operations in progress). 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Name - - - - 

SOCIETE 
GENERALE 

Amount - - - - 116,505,296.04 

 
 
3. Aggregated operation data for each type of securities financing operation and total return swap separately, 
broken down according to the following categories. 
 
3.1. Type and quality of the guarantees. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Cash - - - - - 

Security - - - - 158,964,402.84 

Rating or literary Not applicable 

 
3.2. Guarantee maturity. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - - 

More than 1 year - - - - - 

Open - - - - 158,964,402.84 

 
3.3. Guarantee currency. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Currency - - - - EUR 

Amount - - - - 56,217,154.63 

2 
Currency - - - - GBP 

Amount - - - - 42,080,908.53 

3 
Currency - - - - JPY 

Amount - - - - 31,816,157.03 

4 
Currency - - - - USD 

Amount - - - - 28,850,182.65 
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3.4. Maturity of the securities financing operations and total return swaps. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - 116,505,296.04 

3 months to 1 year - - - - - 

More than 1 year - - - - - 

Open - - - - - 

 
3.5. Countries where the counterparties are established. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Country - - - - FRANCE 

Amount - - - - 116,505,296.04 

 
3.6. Settlement and clearing. 
 
 

Securities  
lending 

Securities  
borrowing 

Repo  
operations 

Reverse  
repo 

operations 

 
TRS 

Tripartite - - - - - 

Central counterparty - - - - - 

Bilateral - - - - 116,505,296.04 

 
 
4. Data on the reuse of guarantees (collateral). 
 
Financial guarantees received in a non-cash form shall not be sold, reinvested or pledged.  
 
 
5. Retention of the guarantees received by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 

Number of custodians 1 

1 
Name SOCIETE GENERALE 

Amount 158,964,402.84 

 
 
6. Retention of the guarantees provided by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 
The custodian, Société Générale S.A., exercises three types of responsibility; respectively, the monitoring of the 
regularity of the decisions of the management company, the monitoring of cash flows of the CIU and the custody of the 
assets of the CIU. 

Société Générale S.A also works with a limited number of sub-custodians, selected according to the most rigorous 
quality standards, including the management of possible conflicts of interest which may arise from these appointments. 
The Custodian has established an effective policy for identification, prevention and management of conflicts of interest, in 
compliance with national and international regulations as well as international norms.  
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7. Data on the earnings and costs for each type of securities financing operation and total return swap. 
 
The CIU shall utilise over-the-counter index-linked swaps trading the value of the CIU's assets (or, as the case may be, 
any other asset held by the CIU) against the value of the Benchmark Indicator.  

The revenue and costs linked to these Total Return Swaps (TRS) are included in the assessment of the instruments as 
well as in the result presented in the statement of net assets and the statement of net asset values. 
 



 

 

 

 

 

 

LYXOR INTERNATIONAL ASSET MANAGEMENT (LIAM) 

 
 
 

LYXOR IBEX 35 
DOBLE INVERSO 
DIARIO UCITS ETF 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
The periodic information document is not certified by the CIU statutory auditor. 

 
 

Periodic information as at 30.04.2018 
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Statement of net assets 
 

Elements of statement of net assets Accounting currency of the CIU: EUR 
Amount at the 

periodic closing 

a) Eligible financial securities mentioned in 1° of I of article L.214-20 / 1° of I of  
article L.214-24-55 of the [French] Monetary and Financial Code 

- 

b) Bank assets 0.17 

c) Other assets held by the CIU 29,265,911.87 

d) Total assets held by the CIU (lines a+b+c) 29,265,912.04 

e) Liabilities -13,165,949.09 

f) Net inventory value (lines d+e = CIU net assets) 16,099,962.95 

 
 
 
 
 

Number of outstanding units or equities and net inventory value per unit 
or equity 
 

Units or equities 

Number of 
outstanding units 

or equities 

Currency of 
units or 
equities 

Net inventory value 
per unit or equity 
(Net Asset Value) 

EQUITY ACC / FR0011036268 4,306,148 EUR 3.7388 

 
 
 
 
 

Tracking error 
 
The tracking error objective is calculated over a period of 52 weeks. 
 

Units or equities Tracking error 

EQUITY ACC / FR0011036268 0.0452% 
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Securities portfolio 
 

Elements of the securities portfolio 

Percentage 

Net assets Total assets 

a) Eligible financial securities and money market instruments accepted for trading on a 
regulated market within the meaning of article L. 422-1° of the [French] Monetary and 
Financial Code. 

and b) Eligible financial securities and money market instruments accepted for trading 
on another regulated market operating on a regular basis, that is recognised and open 
to the public and that has its head office in a Member State of the European Union or 
in another State that is a party to the agreement on the European Economic Area. 

- - 

c) Eligible financial securities and money market instruments officially listed on a stock 
exchange of a third party country or that are traded on another market of a third party 
country that is regulated, operating on a regular basis, recognised and open to the 
public, provided that this stock exchange or market is not included in a list issued by 
the [French] Financial Markets Authority or that the selection of this stock exchange or 
market is stipulated by the law or by the regulations or the articles of association of the 
CIU / of the general purpose investment fund. 

- - 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° of I 
of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 
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Assets allocation by currency 
 

Currencies (10 main currencies) 

Amount 
In the accounting currency 

of the CIU Percentage 

EUR Net assets Total assets 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

Other currencies - - - 

Total - - - 

 
 
 

Assets allocation by country of residence of the issuer 
 

Countries (10 main countries) 

Percentage 

Net assets Total assets 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

Other countries - - 

Total - - 
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Assets allocation by economic sector 
 

Economic sector (10 main sectors) 

Percentage 

Net assets Total assets 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

Other sectors - - 

Total  - - 

 
 
 

Breakdown of the other assets by type 
 

Type of assets 

Percentage 

Net assets Total assets 

UNITS OR EQUITIES OF UCITS: 
- general professional funds 

- 
- 

- 
- 

- Feeder UCITS - - 

- Specialised professional funds - - 

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation 
investment mutual fund), FIP (local investment fund)) 

- - 

- OPCI (real estate collective investment fund) and OPPCI (professional real estate 
collective investment fund) 

- - 

- Other - - 

OTHER TYPES OF ASSETS: 
- Warrants 

- 
- 

- 
- 

- Cash certificates - - 

- Promissory notes - - 

- Mortgage notes - - 

- Other - - 

TOTAL - - 
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List of movements occurring in the composition of the securities 
portfolio, during the reference period 
 

Elements of the securities portfolio 
Movements 
(in amount) 

Accounting currency of the CIU: EUR Acquisitions 
Sales / 

Redemptions 

a) Eligible financial securities and money market instruments accepted for trading 
on a regulated market within the meaning of article L. 422-1° of the [French] 
Monetary and Financial Code. 

and b) Eligible financial securities and money market instruments accepted for 
trading on another regulated market operating on a regular basis, that is 
recognised and open to the public and that has its head office in a Member State 
of the European Union or in another State that is a party to the agreement on the 
European Economic Area. 

- - 

c) Eligible financial securities and money market instruments officially listed on a 
stock exchange of a third party country or that are traded on another market of a 
third party country that is regulated, operating on a regular basis, recognised and 
open to the public, provided that this stock exchange or market is not included in 
a list issued by the [French] Financial Markets Authority or that the selection of 
this stock exchange or market is stipulated by the law or by the regulations or the 
articles of association of the CIU / of the general purpose investment fund. 

- - 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° 
of I of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 

Total over the period - - 
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Indication of the quantified data relative to unit dividend distributions 
and/or net capital gains or losses (NCG) paid during the period or yet to 
be paid, after deduction of taxes 
 

Date Category of units / equities 

Currency of 

units / equities Nature 

Unit net 

amount Unit tax credit 

Unit gross 

amount 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 
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Transparency of securities financing operations and reuse of financial 
instruments SFTR regulation 
 

(Accounting currency of the CIU) 
 
 
1. General information. 
 
1.1. Amount of securities and raw materials loaned in proportion with the total assets that can be loaned, 
defined as excluding the cash and cash equivalents. 
 
 Securities 

lending 

% of assets that  
can be loaned 

- 

 
1.2. Amount of the assets committed to each type of securities financing operation and total return swap, 
expressed in absolute value (in the currency of the collective investment undertaking) and in proportion with the 
assets under management of the collective investment undertaking. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Absolute value - - - - 85,197,138.20 

% of assets under 
management 

- - - - 529.18 

 
 
2. Concentration data 
 
2.1. The ten biggest issuers of guarantees for all types of securities financing operations and total return swaps 
(breakdown of the volumes of guarantees and raw materials received, with the names of the issuers). 
 

1 
Name SSE 

Amount 961,614.92 

2 
Name VODAFONE GROUP 

Amount 917,536.39 

3 
Name TULLOW OIL 

Amount 826,827.19 

4 
Name BAYERISCHE MOTOREN WERKE 

Amount 783,868.19 

5 
Name BNP PARIBAS 

Amount 781,643.66 

6 
Name BAYER 

Amount 781,432.88 

7 
Name COMPAGNIE DE SAINT GOBAIN 

Amount 778,560.50 

8 
Name SCOUT 24 

Amount 768,368.36 

9 
Name CECONOMY 

Amount 764,596.00 
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10 
Name SOITEC 

Amount 759,442.50 

 
2.2. The ten main counterparties for each type of securities financing operation and total return swap separately 
(name of the counterparty and gross volume of operations in progress). 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Name - - - - 

SOCIETE 
GENERALE 

Amount - - - - 85,197,138.20 

 
 
3. Aggregated operation data for each type of securities financing operation and total return swap separately, 
broken down according to the following categories. 
 
3.1. Type and quality of the guarantees. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Cash - - - - - 

Security - - - - 13,156,726.69 

Rating or literary Not applicable 

 
3.2. Guarantee maturity. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - - 

More than 1 year - - - - - 

Open - - - - 13,156,726.69 

 
3.3. Guarantee currency. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Currency - - - - EUR 

Amount - - - - 9,367,356.29 

2 
Currency - - - - GBP 

Amount - - - - 3,789,370.40 
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3.4. Maturity of the securities financing operations and total return swaps. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - 85,197,138.20 

3 months to 1 year - - - - - 

More than 1 year - - - - - 

Open - - - - - 

 
3.5. Countries where the counterparties are established. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Country - - - - FRANCE 

Amount - - - - 85,197,138.20 

 
3.6. Settlement and clearing. 
 
 

Securities  
lending 

Securities  
borrowing 

Repo  
operations 

Reverse  
repo 

operations 

 
TRS 

Tripartite - - - - - 

Central counterparty - - - - - 

Bilateral - - - - 85,197,138.20 

 
 
4. Data on the reuse of guarantees (collateral). 
 
Financial guarantees received in a non-cash form shall not be sold, reinvested or pledged.  
 
 
5. Retention of the guarantees received by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 

Number of custodians 1 

1 
Name SOCIETE GENERALE 

Amount 13,156,726.69 

 
 
6. Retention of the guarantees provided by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 
The custodian, Société Générale S.A., exercises three types of responsibility; respectively, the monitoring of the 
regularity of the decisions of the management company, the monitoring of cash flows of the CIU and the custody of the 
assets of the CIU. 

Société Générale S.A also works with a limited number of sub-custodians, selected according to the most rigorous 
quality standards, including the management of possible conflicts of interest which may arise from these appointments. 
The Custodian has established an effective policy for identification, prevention and management of conflicts of interest, in 
compliance with national and international regulations as well as international norms.  
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7. Data on the earnings and costs for each type of securities financing operation and total return swap. 
 
The CIU shall utilise over-the-counter index-linked swaps trading the value of the CIU's assets (or, as the case may be, 
any other asset held by the CIU) against the value of the Benchmark Indicator.  

The revenue and costs linked to these Total Return Swaps (TRS) are included in the assessment of the instruments as 
well as in the result presented in the statement of net assets and the statement of net asset values. 
 



 

 

 

 

 

 

LYXOR INTERNATIONAL ASSET MANAGEMENT (LIAM) 

 
 
 

LYXOR IBEX 35 
INVERSO DIARIO 
UCITS ETF 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
The periodic information document is not certified by the CIU statutory auditor. 

 
 

Periodic information as at 30.04.2018 
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Statement of net assets 
 

Elements of statement of net assets Accounting currency of the CIU: EUR 
Amount at the 

periodic closing 

a) Eligible financial securities mentioned in 1° of I of article L.214-20 / 1° of I of  
article L.214-24-55 of the [French] Monetary and Financial Code 

- 

b) Bank assets 0.02 

c) Other assets held by the CIU 18,023,517.48 

d) Total assets held by the CIU (lines a+b+c) 18,023,517.50 

e) Liabilities -8,593,494.22 

f) Net inventory value (lines d+e = CIU net assets) 9,430,023.28 

 
 
 
 
 

Number of outstanding units or equities and net inventory value per unit 
or equity 
 

Units or equities 

Number of 
outstanding units 

or equities 

Currency of 
units or 
equities 

Net inventory value 
per unit or equity 
(Net Asset Value) 

EQUITY ACC / FR0010762492 382,052 EUR 24.6825 

 
 
 
 
 

Tracking error 
 
The tracking error objective is calculated over a period of 52 weeks. 
 

Units or equities Tracking error 

EQUITY ACC / FR0010762492 0.0187% 
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Securities portfolio 
 

Elements of the securities portfolio 

Percentage 

Net assets Total assets 

a) Eligible financial securities and money market instruments accepted for trading on a 
regulated market within the meaning of article L. 422-1° of the [French] Monetary and 
Financial Code. 

and b) Eligible financial securities and money market instruments accepted for trading 
on another regulated market operating on a regular basis, that is recognised and open 
to the public and that has its head office in a Member State of the European Union or 
in another State that is a party to the agreement on the European Economic Area. 

- - 

c) Eligible financial securities and money market instruments officially listed on a stock 
exchange of a third party country or that are traded on another market of a third party 
country that is regulated, operating on a regular basis, recognised and open to the 
public, provided that this stock exchange or market is not included in a list issued by 
the [French] Financial Markets Authority or that the selection of this stock exchange or 
market is stipulated by the law or by the regulations or the articles of association of the 
CIU / of the general purpose investment fund. 

- - 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° of I 
of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 
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Assets allocation by currency 
 

Currencies (10 main currencies) 

Amount 
In the accounting currency 

of the CIU Percentage 

EUR Net assets Total assets 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

Other currencies - - - 

Total - - - 

 
 
 

Assets allocation by country of residence of the issuer 
 

Countries (10 main countries) 

Percentage 

Net assets Total assets 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

Other countries - - 

Total - - 
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Assets allocation by economic sector 
 

Economic sector (10 main sectors) 

Percentage 

Net assets Total assets 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

Other sectors - - 

Total  - - 

 
 
 

Breakdown of the other assets by type 
 

Type of assets 

Percentage 

Net assets Total assets 

UNITS OR EQUITIES OF UCITS: 
- general professional funds 

- 
- 

- 
- 

- Feeder UCITS - - 

- Specialised professional funds - - 

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation 
investment mutual fund), FIP (local investment fund)) 

- - 

- OPCI (real estate collective investment fund) and OPPCI (professional real estate 
collective investment fund) 

- - 

- Other - - 

OTHER TYPES OF ASSETS: 
- Warrants 

- 
- 

- 
- 

- Cash certificates - - 

- Promissory notes - - 

- Mortgage notes - - 

- Other - - 

TOTAL - - 
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List of movements occurring in the composition of the securities 
portfolio, during the reference period 
 

Elements of the securities portfolio 
Movements 
(in amount) 

Accounting currency of the CIU: EUR Acquisitions 
Sales / 

Redemptions 

a) Eligible financial securities and money market instruments accepted for trading 
on a regulated market within the meaning of article L. 422-1° of the [French] 
Monetary and Financial Code. 

and b) Eligible financial securities and money market instruments accepted for 
trading on another regulated market operating on a regular basis, that is 
recognised and open to the public and that has its head office in a Member State 
of the European Union or in another State that is a party to the agreement on the 
European Economic Area. 

- - 

c) Eligible financial securities and money market instruments officially listed on a 
stock exchange of a third party country or that are traded on another market of a 
third party country that is regulated, operating on a regular basis, recognised and 
open to the public, provided that this stock exchange or market is not included in 
a list issued by the [French] Financial Markets Authority or that the selection of 
this stock exchange or market is stipulated by the law or by the regulations or the 
articles of association of the CIU / of the general purpose investment fund. 

- - 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° 
of I of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 

Total over the period - - 



LYXOR IBEX 35 INVERSO DIARIO UCITS ETF 
(Compartment of the Multi Units France mutual fund) 

935919  7 Periodic Information Document: 30.04.2018 

 

Indication of the quantified data relative to unit dividend distributions 
and/or net capital gains or losses (NCG) paid during the period or yet to 
be paid, after deduction of taxes 
 

Date Category of units / equities 

Currency of 

units / equities Nature 

Unit net 

amount Unit tax credit 

Unit gross 

amount 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 
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Transparency of securities financing operations and reuse of financial 
instruments SFTR regulation 
 

(Accounting currency of the CIU) 
 
 
1. General information. 
 
1.1. Amount of securities and raw materials loaned in proportion with the total assets that can be loaned, 
defined as excluding the cash and cash equivalents. 
 
 Securities 

lending 

% of assets that  
can be loaned 

- 

 
1.2. Amount of the assets committed to each type of securities financing operation and total return swap, 
expressed in absolute value (in the currency of the collective investment undertaking) and in proportion with the 
assets under management of the collective investment undertaking. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Absolute value - - - - 26,613,742.32 

% of assets under 
management 

- - - - 282.22 

 
 
2. Concentration data 
 
2.1. The ten biggest issuers of guarantees for all types of securities financing operations and total return swaps 
(breakdown of the volumes of guarantees and raw materials received, with the names of the issuers). 
 

1 
Name INGENICO GROUP 

Amount 891,533.60 

2 
Name GGP 

Amount 878,818.77 

3 
Name COMPAGNIE DE SAINT GOBAIN 

Amount 669,953.49 

4 
Name BAYER 

Amount 603,026.72 

5 
Name EIFFAGE 

Amount 464,975.70 

6 
Name AUTO TRADER GROUP 

Amount 450,598.14 

7 
Name ATOS 

Amount 446,257.20 

8 
Name AVIVA 

Amount 443,317.92 

9 
Name VODAFONE GROUP 

Amount 439,205.08 
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10 
Name ELECTRICITE DE FRANCE 

Amount 438,261.35 

 
2.2. The ten main counterparties for each type of securities financing operation and total return swap separately 
(name of the counterparty and gross volume of operations in progress). 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Name - - - - 

SOCIETE 
GENERALE 

Amount - - - - 26,613,742.32 

 
 
3. Aggregated operation data for each type of securities financing operation and total return swap separately, 
broken down according to the following categories. 
 
3.1. Type and quality of the guarantees. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Cash - - - - - 

Security - - - - 8,589,936.03 

Rating or literary Not applicable 

 
3.2. Guarantee maturity. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - - 

More than 1 year - - - - - 

Open - - - - 8,589,936.03 

 
3.3. Guarantee currency. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Currency - - - - EUR 

Amount - - - - 5,560,239.34 

2 
Currency - - - - GBP 

Amount - - - - 2,049,648.49 

3 
Currency - - - - USD 

Amount - - - - 980,048.20 
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3.4. Maturity of the securities financing operations and total return swaps. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - 26,613,742.32 

More than 1 year - - - - - 

Open - - - - - 

 
3.5. Countries where the counterparties are established. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Country - - - - FRANCE 

Amount - - - - 26,613,742.32 

 
3.6. Settlement and clearing. 
 
 

Securities  
lending 

Securities  
borrowing 

Repo  
operations 

Reverse  
repo 

operations 

 
TRS 

Tripartite - - - - - 

Central counterparty - - - - - 

Bilateral - - - - 26,613,742.32 

 
 
4. Data on the reuse of guarantees (collateral). 
 
Financial guarantees received in a non-cash form shall not be sold, reinvested or pledged.  
 
 
5. Retention of the guarantees received by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 

Number of custodians 1 

1 
Name SOCIETE GENERALE 

Amount 8,589,936.03 

 
 
6. Retention of the guarantees provided by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 
The custodian, Société Générale S.A., exercises three types of responsibility; respectively, the monitoring of the 
regularity of the decisions of the management company, the monitoring of cash flows of the CIU and the custody of the 
assets of the CIU. 

Société Générale S.A also works with a limited number of sub-custodians, selected according to the most rigorous 
quality standards, including the management of possible conflicts of interest which may arise from these appointments. 
The Custodian has established an effective policy for identification, prevention and management of conflicts of interest, in 
compliance with national and international regulations as well as international norms.  
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7. Data on the earnings and costs for each type of securities financing operation and total return swap. 
 
The CIU shall utilise over-the-counter index-linked swaps trading the value of the CIU's assets (or, as the case may be, 
any other asset held by the CIU) against the value of the Benchmark Indicator.  

The revenue and costs linked to these Total Return Swaps (TRS) are included in the assessment of the instruments as 
well as in the result presented in the statement of net assets and the statement of net asset values. 
 



 

 

 

 

 

 

LYXOR INTERNATIONAL ASSET MANAGEMENT (LIAM) 

 
 
 

LYXOR NASDAQ- 
100 DAILY (2X) 
LEVERAGED UCITS 
ETF 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
The periodic information document is not certified by the CIU statutory auditor. 
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Statement of net assets 
 

Elements of statement of net assets Accounting currency of the CIU: EUR 
Amount at the 

periodic closing 

a) Eligible financial securities mentioned in 1° of I of article L.214-20 / 1° of I of  
article L.214-24-55 of the [French] Monetary and Financial Code 

62,230,848.48 

b) Bank assets 2.56 

c) Other assets held by the CIU 69,724,161.84 

d) Total assets held by the CIU (lines a+b+c) 131,955,012.88 

e) Liabilities -67,720,106.22 

f) Net inventory value (lines d+e = CIU net assets) 64,234,906.66 

 
 
 
 
 

Number of outstanding units or equities and net inventory value per unit 
or equity 
 

Units or equities 

Number of 
outstanding units 

or equities 

Currency of 
units or 
equities 

Net inventory value 
per unit or equity 
(Net Asset Value) 

EQUITY ACC / FR0010342592 344,666 EUR 186.3685 

 
 
 
 
 

Tracking error 
 
The tracking error objective is calculated over a period of 52 weeks. 
 

Units or equities Tracking error 

EQUITY ACC / FR0010342592 0.0483% 
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Securities portfolio 
 

Elements of the securities portfolio 

Percentage 

Net assets Total assets 

a) Eligible financial securities and money market instruments accepted for trading on a 
regulated market within the meaning of article L. 422-1° of the [French] Monetary and 
Financial Code. 

and b) Eligible financial securities and money market instruments accepted for trading 
on another regulated market operating on a regular basis, that is recognised and open 
to the public and that has its head office in a Member State of the European Union or 
in another State that is a party to the agreement on the European Economic Area. 

86.74 42.22 

c) Eligible financial securities and money market instruments officially listed on a stock 
exchange of a third party country or that are traded on another market of a third party 
country that is regulated, operating on a regular basis, recognised and open to the 
public, provided that this stock exchange or market is not included in a list issued by 
the [French] Financial Markets Authority or that the selection of this stock exchange or 
market is stipulated by the law or by the regulations or the articles of association of the 
CIU / of the general purpose investment fund. 

10.14 4.94 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° of I 
of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 



LYXOR NASDAQ-100 DAILY (2X) LEVERAGED UCITS ETF 
(Compartment of the Multi Units France mutual fund) 

935928  4 Periodic Information Document: 30.04.2018 

 

Assets allocation by currency 
 

Currencies (10 main currencies) 

Amount 
In the accounting currency 

of the CIU Percentage 

EUR Net assets Total assets 

EUR 54,865,524.24 85.42 41.58 

USD 4,519,115.86 7.04 3.42 

JPY 1,787,029.91 2.78 1.35 

NOK 471,764.65 0.73 0.36 

AUD 206,251.32 0.32 0.16 

HUF 200,570.97 0.31 0.15 

CZK 180,591.53 0.28 0.14 

- - - - 

- - - - 

- - - - 

Other currencies - - - 

Total 62,230,848.48 96.88 47.16 

 
 
 

Assets allocation by country of residence of the issuer 
 

Countries (10 main countries) 

Percentage 

Net assets Total assets 

Spain 31.25 15.19 

Netherlands 25.45 12.39 

Germany 19.94 9.71 

United States of America 7.04 3.42 

Finland 5.93 2.89 

Japan 2.78 1.35 

Belgium 2.37 1.16 

Norway 0.73 0.36 

Australia 0.32 0.16 

Hungary 0.31 0.15 

Other countries 0.76 0.38 

Total 96.88 47.16 
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Assets allocation by economic sector 
 

Economic sector (10 main sectors) 

Percentage 

Net assets Total assets 

Banks 14.61 7.12 

Automobiles 10.79 5.25 

Aerospace and defence 9.46 4.60 

Diversified industries 6.27 3.05 

Pharmacy 5.65 2.75 

Telecommunication equipment 5.22 2.54 

Multiple public sector services 5.20 2.53 

Wired telecommunications 5.01 2.44 

REIT real properties retail sale 4.69 2.28 

Conventional electricity 3.71 1.81 

Other sectors 26.27 12.79 

Total  96.88 47.16 

 
 
 

Breakdown of the other assets by type 
 

Type of assets 

Percentage 

Net assets Total assets 

UNITS OR EQUITIES OF UCITS: 
- general professional funds 

- 
- 

- 
- 

- Feeder UCITS - - 

- Specialised professional funds - - 

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation 
investment mutual fund), FIP (local investment fund)) 

- - 

- OPCI (real estate collective investment fund) and OPPCI (professional real estate 
collective investment fund) 

- - 

- Other - - 

OTHER TYPES OF ASSETS: 
- Warrants 

- 
- 

- 
- 

- Cash certificates - - 

- Promissory notes - - 

- Mortgage notes - - 

- Other - - 

TOTAL - - 
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List of movements occurring in the composition of the securities 
portfolio, during the reference period 
 

Elements of the securities portfolio 
Movements 
(in amount) 

Accounting currency of the CIU: EUR Acquisitions 
Sales / 

Redemptions 

a) Eligible financial securities and money market instruments accepted for trading 
on a regulated market within the meaning of article L. 422-1° of the [French] 
Monetary and Financial Code. 

and b) Eligible financial securities and money market instruments accepted for 
trading on another regulated market operating on a regular basis, that is 
recognised and open to the public and that has its head office in a Member State 
of the European Union or in another State that is a party to the agreement on the 
European Economic Area. 

201,191,968.66 195,815,085.18 

c) Eligible financial securities and money market instruments officially listed on a 
stock exchange of a third party country or that are traded on another market of a 
third party country that is regulated, operating on a regular basis, recognised and 
open to the public, provided that this stock exchange or market is not included in 
a list issued by the [French] Financial Markets Authority or that the selection of 
this stock exchange or market is stipulated by the law or by the regulations or the 
articles of association of the CIU / of the general purpose investment fund. 

12,667,117.62 10,131,364.07 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° 
of I of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 

Total over the period 213,859,086.28 205,946,449.25 
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Indication of the quantified data relative to unit dividend distributions 
and/or net capital gains or losses (NCG) paid during the period or yet to 
be paid, after deduction of taxes 
 

Date Category of units / equities 

Currency of 

units / equities Nature 

Unit net 

amount Unit tax credit 

Unit gross 

amount 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 
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Transparency of securities financing operations and reuse of financial 
instruments SFTR regulation 
 

(Accounting currency of the CIU) 
 
 
1. General information. 
 
1.1. Amount of securities and raw materials loaned in proportion with the total assets that can be loaned, 
defined as excluding the cash and cash equivalents. 
 
 Securities 

lending 

% of assets that  
can be loaned 

- 

 
1.2. Amount of the assets committed to each type of securities financing operation and total return swap, 
expressed in absolute value (in the currency of the collective investment undertaking) and in proportion with the 
assets under management of the collective investment undertaking. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Absolute value - - - - 5,283,729.94 

% of assets under 
management 

- - - - 8.23 

 
 
2. Concentration data 
 
2.1. The ten biggest issuers of guarantees for all types of securities financing operations and total return swaps 
(breakdown of the volumes of guarantees and raw materials received, with the names of the issuers). 
 

1 
Name WORLDLINE 

Amount 1,044,040.42 

2 
Name IPSEN 

Amount 614,665.00 

3 
Name RUBIS 

Amount 599,334.00 

4 
Name SEB 

Amount 456,201.90 

5 
Name LAGARDERE 

Amount 334,764.16 

6 
Name HERMES INTERNATIONAL 

Amount 186,994.20 

7 
Name ALSTOM 

Amount 101,515.32 

8 
Name DASSAULT AVIATION 

Amount 67,855.00 
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2.2. The ten main counterparties for each type of securities financing operation and total return swap separately 
(name of the counterparty and gross volume of operations in progress). 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Name - - - - 

SOCIETE 
GENERALE 

Amount - - - - 5,283,729.94 

 
 
3. Aggregated operation data for each type of securities financing operation and total return swap separately, 
broken down according to the following categories. 
 
3.1. Type and quality of the guarantees. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Cash - - - - - 

Security - - - - 3,405,370.00 

Rating or literary Not applicable 

 
3.2. Guarantee maturity. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - - 

More than 1 year - - - - - 

Open - - - - 3,405,370.00 

 
3.3. Guarantee currency. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Currency - - - - EUR 

Amount - - - - 3,405,370.00 
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3.4. Maturity of the securities financing operations and total return swaps. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - 5,283,729.94 

More than 1 year - - - - - 

Open - - - - - 

 
3.5. Countries where the counterparties are established. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Country - - - - FRANCE 

Amount - - - - 5,283,729.94 

 
3.6. Settlement and clearing. 
 
 

Securities  
lending 

Securities  
borrowing 

Repo  
operations 

Reverse  
repo 

operations 

 
TRS 

Tripartite - - - - - 

Central counterparty - - - - - 

Bilateral - - - - 5,283,729.94 

 
 
4. Data on the reuse of guarantees (collateral). 
 
Financial guarantees received in a non-cash form shall not be sold, reinvested or pledged.  
 
 
5. Retention of the guarantees received by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 

Number of custodians 1 

1 
Name SOCIETE GENERALE 

Amount 3,405,370.00 

 
 
6. Retention of the guarantees provided by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 
The custodian, Société Générale S.A., exercises three types of responsibility; respectively, the monitoring of the 
regularity of the decisions of the management company, the monitoring of cash flows of the CIU and the custody of the 
assets of the CIU. 

Société Générale S.A also works with a limited number of sub-custodians, selected according to the most rigorous 
quality standards, including the management of possible conflicts of interest which may arise from these appointments. 
The Custodian has established an effective policy for identification, prevention and management of conflicts of interest, in 
compliance with national and international regulations as well as international norms.  
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7. Data on the earnings and costs for each type of securities financing operation and total return swap. 
 
The CIU shall utilise over-the-counter index-linked swaps trading the value of the CIU's assets (or, as the case may be, 
any other asset held by the CIU) against the value of the Benchmark Indicator.  

The revenue and costs linked to these Total Return Swaps (TRS) are included in the assessment of the instruments as 
well as in the result presented in the statement of net assets and the statement of net asset values. 
 



 

 

 

 

 

 

LYXOR INTERNATIONAL ASSET MANAGEMENT (LIAM) 

 
 
 

LYXOR PEA PME 
(DR) UCITS ETF 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
The periodic information document is not certified by the CIU statutory auditor. 
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Statement of net assets 
 

Elements of statement of net assets Accounting currency of the CIU: EUR 
Amount at the 

periodic closing 

a) Eligible financial securities mentioned in 1° of I of article L.214-20 / 1° of I of  
article L.214-24-55 of the [French] Monetary and Financial Code 

7,839,702.75 

b) Bank assets - 

c) Other assets held by the CIU 8,035,332.50 

d) Total assets held by the CIU (lines a+b+c) 15,875,035.25 

e) Liabilities -5,652,398.22 

f) Net inventory value (lines d+e = CIU net assets) 10,222,637.03 

 
 
 
 
 

Number of outstanding units or equities and net inventory value per unit 
or equity 
 

Units or equities 

Number of 
outstanding units 

or equities 

Currency of 
units or 
equities 

Net inventory value 
per unit or equity 
(Net Asset Value) 

EQUITY DIST / FR0011770775 990,332 EUR 10.3224 

 
 
 
 
 

Tracking error 
 
The tracking error objective is calculated over a period of 52 weeks. 
 

Units or equities Tracking error 

EQUITY DIST / FR0011770775 0.0888% 
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Securities portfolio 
 

Elements of the securities portfolio 

Percentage 

Net assets Total assets 

a) Eligible financial securities and money market instruments accepted for trading on a 
regulated market within the meaning of article L. 422-1° of the [French] Monetary and 
Financial Code. 

and b) Eligible financial securities and money market instruments accepted for trading 
on another regulated market operating on a regular basis, that is recognised and open 
to the public and that has its head office in a Member State of the European Union or 
in another State that is a party to the agreement on the European Economic Area. 

76.69 49.38 

c) Eligible financial securities and money market instruments officially listed on a stock 
exchange of a third party country or that are traded on another market of a third party 
country that is regulated, operating on a regular basis, recognised and open to the 
public, provided that this stock exchange or market is not included in a list issued by 
the [French] Financial Markets Authority or that the selection of this stock exchange or 
market is stipulated by the law or by the regulations or the articles of association of the 
CIU / of the general purpose investment fund. 

- - 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° of I 
of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 
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Assets allocation by currency 
 

Currencies (10 main currencies) 

Amount 
In the accounting currency 

of the CIU Percentage 

EUR Net assets Total assets 

EUR 7,839,702.75 76.69 49.38 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

Other currencies - - - 

Total 7,839,702.75 76.69 49.38 

 
 
 

Assets allocation by country of residence of the issuer 
 

Countries (10 main countries) 

Percentage 

Net assets Total assets 

France 72.63 46.77 

Luxembourg 4.06 2.61 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

- - - 

Other countries - - 

Total 76.69 49.38 
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Assets allocation by economic sector 
 

Economic sector (10 main sectors) 

Percentage 

Net assets Total assets 

Semi-conductors 7.84 5.08 

Transport services 7.47 4.81 

Pharmacy 6.94 4.47 

Biotechnology 6.90 4.44 

Leisure goods 6.14 3.95 

Telecommunication equipment 5.73 3.69 

Computer services 5.22 3.36 

Publishing 3.86 2.48 

Software 3.64 2.34 

Leisure equipment 3.05 1.97 

Other sectors 19.90 12.79 

Total  76.69 49.38 

 
 
 

Breakdown of the other assets by type 
 

Type of assets 

Percentage 

Net assets Total assets 

UNITS OR EQUITIES OF UCITS: 
- general professional funds 

- 
- 

- 
- 

- Feeder UCITS - - 

- Specialised professional funds - - 

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation 
investment mutual fund), FIP (local investment fund)) 

- - 

- OPCI (real estate collective investment fund) and OPPCI (professional real estate 
collective investment fund) 

- - 

- Other - - 

OTHER TYPES OF ASSETS: 
- Warrants 

- 
- 

- 
- 

- Cash certificates - - 

- Promissory notes - - 

- Mortgage notes - - 

- Other - - 

TOTAL - - 
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List of movements occurring in the composition of the securities 
portfolio, during the reference period 
 

Elements of the securities portfolio 
Movements 
(in amount) 

Accounting currency of the CIU: EUR Acquisitions 
Sales / 

Redemptions 

a) Eligible financial securities and money market instruments accepted for trading 
on a regulated market within the meaning of article L. 422-1° of the [French] 
Monetary and Financial Code. 

and b) Eligible financial securities and money market instruments accepted for 
trading on another regulated market operating on a regular basis, that is 
recognised and open to the public and that has its head office in a Member State 
of the European Union or in another State that is a party to the agreement on the 
European Economic Area. 

9,845,449.89 7,855,864.07 

c) Eligible financial securities and money market instruments officially listed on a 
stock exchange of a third party country or that are traded on another market of a 
third party country that is regulated, operating on a regular basis, recognised and 
open to the public, provided that this stock exchange or market is not included in 
a list issued by the [French] Financial Markets Authority or that the selection of 
this stock exchange or market is stipulated by the law or by the regulations or the 
articles of association of the CIU / of the general purpose investment fund. 

- - 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° 
of I of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 

Total over the period 9,845,449.89 7,855,864.07 
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Indication of the quantified data relative to unit dividend distributions 
and/or net capital gains or losses (NCG) paid during the period or yet to 
be paid, after deduction of taxes 
 

Date Category of units / equities 

Currency of 

units / equities Nature 

Unit net 

amount Unit tax credit 

Unit gross 

amount 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 
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Transparency of securities financing operations and reuse of financial 
instruments SFTR regulation 
 

(Accounting currency of the CIU) 
 
 
1. General information. 
 
1.1. Amount of securities and raw materials loaned in proportion with the total assets that can be loaned, 
defined as excluding the cash and cash equivalents. 
 
 Securities 

lending 

% of assets that  
can be loaned 

23.26 

 
1.2. Amount of the assets committed to each type of securities financing operation and total return swap, 
expressed in absolute value (in the currency of the collective investment undertaking) and in proportion with the 
assets under management of the collective investment undertaking. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Absolute value 2,376,864.57 - - - - 

% of assets under 
management 

23.25 - - - - 

 
 
2. Concentration data 
 
2.1. The ten biggest issuers of guarantees for all types of securities financing operations and total return swaps 
(breakdown of the volumes of guarantees and raw materials received, with the names of the issuers). 
 

1 
Name BNP PARIBAS 

Amount 1,268,100.00 

2 
Name BASF 

Amount 1,091,263.98 

3 
Name BOEING 

Amount 921,783.17 

4 
Name ANTHEM 

Amount 617,552.60 

5 
Name BERKSHIRE HATHWAY FINANCE 

Amount 600,429.07 

6 
Name LOCKHEED MARTIN 

Amount 459,001.41 

7 
Name COMPAGNIE FINANCIERE RICHEMONT 

Amount 255,682.29 

8 
Name CAP GEMINI 

Amount 216,315.00 

9 
Name CRH 

Amount 215,997.32 
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2.2. The ten main counterparties for each type of securities financing operation and total return swap separately 
(name of the counterparty and gross volume of operations in progress). 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Name 

SOCIETE 
GENERALE 

- - - - 

Amount 2,149,764.57 - - - - 

2 
Name JP MORGAN - - - - 

Amount 227,100.00 - - - - 

 
 
3. Aggregated operation data for each type of securities financing operation and total return swap separately, 
broken down according to the following categories. 
 
3.1. Type and quality of the guarantees. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Cash - - - - - 

Security 5,646,124.84 - - - - 

Rating or literary Not applicable 

 
3.2. Guarantee maturity. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - - 

More than 1 year - - - - - 

Open 5,646,124.84 - - - - 

 
3.3. Guarantee currency. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Currency EUR - - - - 

Amount 2,791,676.30 - - - - 

2 
Currency USD - - - - 

Amount 2,598,766.25 - - - - 

3 
Currency CHF - - - - 

Amount 255,682.29 - - - - 
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3.4. Maturity of the securities financing operations and total return swaps. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week 84,615.99 - - - - 

1 week to 1 month 895,412.04 - - - - 

1 to 3 months 248,445.41 - - - - 

3 months to 1 year - - - - - 

More than 1 year 921,291.13 - - - - 

Open 227,700.00 - - - - 

 
3.5. Countries where the counterparties are established. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Country FRANCE - - - - 

Amount 2,376,864.57 - - - - 

 
3.6. Settlement and clearing. 
 
 

Securities  
lending 

Securities  
borrowing 

Repo  
operations 

Reverse  
repo 

operations 

 
TRS 

Tripartite - - - - - 

Central counterparty - - - - - 

Bilateral 2,376,864.57 - - - - 

 
 
4. Data on the reuse of guarantees (collateral). 
 
Financial guarantees received in a non-cash form shall not be sold, reinvested or pledged.  
 
 
5. Retention of the guarantees received by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 

Number of custodians 1 

1 
Name SOCIETE GENERALE 

Amount 5,646,124.84 

 
 
6. Retention of the guarantees provided by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 
The custodian, Société Générale S.A., exercises three types of responsibility; respectively, the monitoring of the 
regularity of the decisions of the management company, the monitoring of cash flows of the CIU and the custody of the 
assets of the CIU. 

Société Générale S.A also works with a limited number of sub-custodians, selected according to the most rigorous 
quality standards, including the management of possible conflicts of interest which may arise from these appointments. 
The Custodian has established an effective policy for identification, prevention and management of conflicts of interest, in 
compliance with national and international regulations as well as international norms.  
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7. Data on the earnings and costs for each type of securities financing operation and total return swap. 
 
The CIU may use techniques for efficient management of portfolios, in compliance with the provisions of article R214-18 
of the [French] Monetary and Financial Code, and in particular, temporary sales of securities. 

- Maximum proportion of assets under management which may be subjected to securities financing transactions: up to 
25% of the assets of the CIU. 

- Expected proportion of assets under management which may be subject to securities financing transactions: 20% of the 
assets of the CIU. 

The revenues generated by the securities lending transactions (from which direct and indirect operational costs borne by 
the Agent and, as the case may be, by the management company, must be deducted) must be paid to the CIU in 
question. Insofar as these indirect or direct costs do not increase the operating costs of the CIU, they were excluded from 
current expenses. 

 
7.1. Earnings 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

CIU (absolute value) 45,619.12 - - - - 

CIU (% of total earnings) 65.00 - - - - 

Manager (absolute value) 14,036.65 - - - - 

Manager (% of total earnings) 20.00 - - - - 

Third party (absolute value) 10,527.49 - - - - 

Third party (% of total earnings) 15.00 - - - - 

 
7.2. Costs 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

CIU (absolute value) - - - - - 

CIU (% of total earnings) - - - - - 

Manager (absolute value) - - - - - 

Manager (% of total earnings) - - - - - 

Third party (absolute value) - - - - - 

Third party (% of total earnings) - - - - - 
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Statement of net assets 
 

Elements of statement of net assets Accounting currency of the CIU: EUR 
Amount at the 

periodic closing 

a) Eligible financial securities mentioned in 1° of I of article L.214-20 / 1° of I of  
article L.214-24-55 of the [French] Monetary and Financial Code 

129,255,704.08 

b) Bank assets - 

c) Other assets held by the CIU 140,403,876.08 

d) Total assets held by the CIU (lines a+b+c) 269,659,580.16 

e) Liabilities -136,904,130.16 

f) Net inventory value (lines d+e = CIU net assets) 132,755,450.00 

 
 
 
 
 

Number of outstanding units or equities and net inventory value per unit 
or equity 
 

Units or equities 

Number of 
outstanding units 

or equities 

Currency of 
units or 
equities 

Net inventory value 
per unit or equity 
(Net Asset Value) 

EQUITY ACC / FR0011119171 977,611 USD 163.7308 

 
 
 
 
 

Tracking error 
 
The tracking error objective is calculated over a period of 52 weeks. 
 

Units or equities Tracking error 

EQUITY ACC / FR0011119171 0.0016% 
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Securities portfolio 
 

Elements of the securities portfolio 

Percentage 

Net assets Total assets 

a) Eligible financial securities and money market instruments accepted for trading on a 
regulated market within the meaning of article L. 422-1° of the [French] Monetary and 
Financial Code. 

and b) Eligible financial securities and money market instruments accepted for trading 
on another regulated market operating on a regular basis, that is recognised and open 
to the public and that has its head office in a Member State of the European Union or 
in another State that is a party to the agreement on the European Economic Area. 

42.20 20.78 

c) Eligible financial securities and money market instruments officially listed on a stock 
exchange of a third party country or that are traded on another market of a third party 
country that is regulated, operating on a regular basis, recognised and open to the 
public, provided that this stock exchange or market is not included in a list issued by 
the [French] Financial Markets Authority or that the selection of this stock exchange or 
market is stipulated by the law or by the regulations or the articles of association of the 
CIU / of the general purpose investment fund. 

55.16 27.15 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° of I 
of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 
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Assets allocation by currency 
 

Currencies (10 main currencies) 

Amount 
In the accounting currency 

of the CIU Percentage 

EUR Net assets Total assets 

EUR 55,598,384.88 41.87 20.61 

USD 44,975,346.06 33.88 16.68 

JPY 24,212,854.46 18.24 8.98 

CHF 4,469,118.68 3.37 1.66 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

Other currencies - - - 

Total 129,255,704.08 97.36 47.93 

 
 
 

Assets allocation by country of residence of the issuer 
 

Countries (10 main countries) 

Percentage 

Net assets Total assets 

Germany 37.91 18.66 

United States of America 33.52 16.50 

Japan 18.24 8.98 

Netherlands 3.96 1.95 

Switzerland 3.37 1.66 

Russia 0.36 0.18 

- - - 

- - - 

- - - 

- - - 

Other countries - - 

Total 97.36 47.93 
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Assets allocation by economic sector 
 

Economic sector (10 main sectors) 

Percentage 

Net assets Total assets 

Internet 17.37 8.55 

Construction materials and accessories 12.23 6.02 

Diversified industries 11.31 5.57 

Commercial vehicles & trucks 8.04 3.96 

Mobile telecommunications 5.14 2.53 

Wired telecommunications 4.49 2.21 

Clothing distributors 4.16 2.05 

Pharmacy 3.51 1.73 

Airlines 3.25 1.60 

Banks 2.72 1.34 

Other sectors 25.14 12.37 

Total  97.36 47.93 

 
 
 

Breakdown of the other assets by type 
 

Type of assets 

Percentage 

Net assets Total assets 

UNITS OR EQUITIES OF UCITS: 
- general professional funds 

- 
- 

- 
- 

- Feeder UCITS - - 

- Specialised professional funds - - 

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation 
investment mutual fund), FIP (local investment fund)) 

- - 

- OPCI (real estate collective investment fund) and OPPCI (professional real estate 
collective investment fund) 

- - 

- Other - - 

OTHER TYPES OF ASSETS: 
- Warrants 

- 
- 

- 
- 

- Cash certificates - - 

- Promissory notes - - 

- Mortgage notes - - 

- Other - - 

TOTAL - - 
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List of movements occurring in the composition of the securities 
portfolio, during the reference period 
 

Elements of the securities portfolio 
Movements 
(in amount) 

Accounting currency of the CIU: EUR Acquisitions 
Sales / 

Redemptions 

a) Eligible financial securities and money market instruments accepted for trading 
on a regulated market within the meaning of article L. 422-1° of the [French] 
Monetary and Financial Code. 

and b) Eligible financial securities and money market instruments accepted for 
trading on another regulated market operating on a regular basis, that is 
recognised and open to the public and that has its head office in a Member State 
of the European Union or in another State that is a party to the agreement on the 
European Economic Area. 

106,497,752.54 138,666,037.45 

c) Eligible financial securities and money market instruments officially listed on a 
stock exchange of a third party country or that are traded on another market of a 
third party country that is regulated, operating on a regular basis, recognised and 
open to the public, provided that this stock exchange or market is not included in 
a list issued by the [French] Financial Markets Authority or that the selection of 
this stock exchange or market is stipulated by the law or by the regulations or the 
articles of association of the CIU / of the general purpose investment fund. 

127,412,170.90 72,977,156.11 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° 
of I of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 

Total over the period 233,909,923.44 211,643,193.56 
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Indication of the quantified data relative to unit dividend distributions 
and/or net capital gains or losses (NCG) paid during the period or yet to 
be paid, after deduction of taxes 
 

Date Category of units / equities 

Currency of 

units / equities Nature 

Unit net 

amount Unit tax credit 

Unit gross 

amount 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 
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Transparency of securities financing operations and reuse of financial 
instruments SFTR regulation 
 

(Accounting currency of the CIU) 
 
 
1. General information. 
 
1.1. Amount of securities and raw materials loaned in proportion with the total assets that can be loaned, 
defined as excluding the cash and cash equivalents. 
 
 Securities 

lending 

% of assets that  
can be loaned 

- 

 
1.2. Amount of the assets committed to each type of securities financing operation and total return swap, 
expressed in absolute value (in the currency of the collective investment undertaking) and in proportion with the 
assets under management of the collective investment undertaking. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Absolute value - - - - 69,334,855.46 

% of assets under 
management 

- - - - 52.23 

 
 
2. Concentration data 
 
2.1. The ten biggest issuers of guarantees for all types of securities financing operations and total return swaps 
(breakdown of the volumes of guarantees and raw materials received, with the names of the issuers). 
 

1 
Name PERRIGO COMPANY 

Amount 1,670,483.41 

2 
Name TULLOW OIL 

Amount 1,394,148.54 

3 
Name FONCIERE DES REGIONS 

Amount 841,910.55 

4 
Name HEIDELBERGCEMENT 

Amount 554,762.02 

5 
Name ELECTROCOMPONENTS 

Amount 540,435.43 

6 
Name LEGRAND 

Amount 464,013.00 

7 
Name ATOS 

Amount 438,759.90 

8 
Name HERMES INTERNATIONAL 

Amount 404,529.00 

9 
Name AMERISOURCEBERGEN 

Amount 374,180.42 
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10 
Name MICROCHIP TECH 

Amount 291,168.93 

 
2.2. The ten main counterparties for each type of securities financing operation and total return swap separately 
(name of the counterparty and gross volume of operations in progress). 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Name - - - - 

SOCIETE 
GENERALE 

Amount - - - - 69,334,855.46 

 
 
3. Aggregated operation data for each type of securities financing operation and total return swap separately, 
broken down according to the following categories. 
 
3.1. Type and quality of the guarantees. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Cash - - - - - 

Security - - - - 7,626,643.34 

Rating or literary Not applicable 

 
3.2. Guarantee maturity. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - - 

More than 1 year - - - - - 

Open - - - - 7,626,643.34 

 
3.3. Guarantee currency. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Currency - - - - EUR 

Amount - - - - 3,233,241.71 

2 
Currency - - - - USD 

Amount - - - - 2,458,817 

3 
Currency - - - - GBP 

Amount - - - - 1,934,583.97 
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3.4. Maturity of the securities financing operations and total return swaps. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - 69,334,855.46 

More than 1 year - - - - - 

Open - - - - - 

 
3.5. Countries where the counterparties are established. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Country - - - - FRANCE 

Amount - - - - 69,334,855.46 

 
3.6. Settlement and clearing. 
 
 

Securities  
lending 

Securities  
borrowing 

Repo  
operations 

Reverse  
repo 

operations 

 
TRS 

Tripartite - - - - - 

Central counterparty - - - - - 

Bilateral - - - - 69,334,855.46 

 
 
4. Data on the reuse of guarantees (collateral). 
 
Financial guarantees received in a non-cash form shall not be sold, reinvested or pledged.  
 
 
5. Retention of the guarantees received by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 

Number of custodians 1 

1 
Name SOCIETE GENERALE 

Amount 7,626,643.34 

 
 
6. Retention of the guarantees provided by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 
The custodian, Société Générale S.A., exercises three types of responsibility; respectively, the monitoring of the 
regularity of the decisions of the management company, the monitoring of cash flows of the CIU and the custody of the 
assets of the CIU. 

Société Générale S.A also works with a limited number of sub-custodians, selected according to the most rigorous 
quality standards, including the management of possible conflicts of interest which may arise from these appointments. 
The Custodian has established an effective policy for identification, prevention and management of conflicts of interest, in 
compliance with national and international regulations as well as international norms.  
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7. Data on the earnings and costs for each type of securities financing operation and total return swap. 
 
The CIU shall utilise over-the-counter index-linked swaps trading the value of the CIU's assets (or, as the case may be, 
any other asset held by the CIU) against the value of the Benchmark Indicator.  

The revenue and costs linked to these Total Return Swaps (TRS) are included in the assessment of the instruments as 
well as in the result presented in the statement of net assets and the statement of net asset values. 
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Statement of net assets 
 

Elements of statement of net assets Accounting currency of the CIU: EUR 
Amount at the 

periodic closing 

a) Eligible financial securities mentioned in 1° of I of article L.214-20 / 1° of I of  
article L.214-24-55 of the [French] Monetary and Financial Code 

19,069,320.93 

b) Bank assets 0.83 

c) Other assets held by the CIU 20,292,625.30 

d) Total assets held by the CIU (lines a+b+c) 39,361,947.06 

e) Liabilities -19,826,310.63 

f) Net inventory value (lines d+e = CIU net assets) 19,535,636.43 

 
 
 
 
 

Number of outstanding units or equities and net inventory value per unit 
or equity 
 

Units or equities 

Number of 
outstanding units 

or equities 

Currency of 
units or 
equities 

Net inventory value 
per unit or equity 
(Net Asset Value) 

EQUITY ACC / FR0011119205 176,664 USD 133.6036 

 
 
 
 
 

Tracking error 
 
The tracking error objective is calculated over a period of 52 weeks. 
 

Units or equities Tracking error 

EQUITY ACC / FR0011119205 0.0017% 
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Securities portfolio 
 

Elements of the securities portfolio 

Percentage 

Net assets Total assets 

a) Eligible financial securities and money market instruments accepted for trading on a 
regulated market within the meaning of article L. 422-1° of the [French] Monetary and 
Financial Code. 

and b) Eligible financial securities and money market instruments accepted for trading 
on another regulated market operating on a regular basis, that is recognised and open 
to the public and that has its head office in a Member State of the European Union or 
in another State that is a party to the agreement on the European Economic Area. 

28.23 14.01 

c) Eligible financial securities and money market instruments officially listed on a stock 
exchange of a third party country or that are traded on another market of a third party 
country that is regulated, operating on a regular basis, recognised and open to the 
public, provided that this stock exchange or market is not included in a list issued by 
the [French] Financial Markets Authority or that the selection of this stock exchange or 
market is stipulated by the law or by the regulations or the articles of association of the 
CIU / of the general purpose investment fund. 

69.19 34.34 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/4° of I 
of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 
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Assets allocation by currency 
 

Currencies (10 main currencies) 

Amount 
In the accounting currency 

of the CIU Percentage 

EUR Net assets Total assets 

USD 7,660,696.43 39.21 19.46 

EUR 5,453,598.04 27.92 13.86 

JPY 4,177,916.53 21.39 10.61 

CHF 1,738,686.72 8.90 4.42 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

Other currencies - - - 

Total 19,030,897.72 97.42 48.35 

 
 
 

Assets allocation by country of residence of the issuer 
 

Countries (10 main countries) 

Percentage 

Net assets Total assets 

United States of America 38.90 19.31 

Japan 21.39 10.61 

Germany 21.37 10.60 

Switzerland 8.90 4.42 

Netherlands 6.44 3.19 

Russia 0.31 0.16 

Luxembourg 0.11 0.06 

- - - 

- - - 

- - - 

Other countries - - 

Total 97.42 48.35 
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Assets allocation by economic sector 
 

Economic sector (10 main sectors) 

Percentage 

Net assets Total assets 

Internet 19.27 9.56 

Diversified distributors 13.80 6.85 

Integrated oil and gas 9.28 4.61 

Commercial vehicles & trucks 6.98 3.46 

Pharmacy 6.35 3.15 

Tobacco 6.09 3.02 

Banks 4.96 2.46 

Asset manager 4.93 2.45 

Complete insurance services 3.32 1.65 

Mobile telecommunications 2.81 1.39 

Other sectors 19.63 9.75 

Total  97.42 48.35 

 
 
 

Breakdown of the other assets by type 
 

Type of assets 

Percentage 

Net assets Total assets 

UNITS OR EQUITIES OF UCITS: 
- general professional funds 

- 
- 

- 
- 

- Feeder UCITS - - 

- Specialised professional funds - - 

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation 
investment mutual fund), FIP (local investment fund)) 

- - 

- OPCI (real estate collective investment fund) and OPPCI (professional real estate 
collective investment fund) 

- - 

- Other - - 

OTHER TYPES OF ASSETS: 
- Warrants 

- 
- 

- 
- 

- Cash certificates - - 

- Promissory notes - - 

- Mortgage notes - - 

- Other - - 

TOTAL - - 
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List of movements occurring in the composition of the securities 
portfolio, during the reference period 
 

Elements of the securities portfolio 
Movements 
(in amount) 

Accounting currency of the CIU: EUR Acquisitions 
Sales / 

Redemptions 

a) Eligible financial securities and money market instruments accepted for trading 
on a regulated market within the meaning of article L. 422-1° of the [French] 
Monetary and Financial Code. 

and b) Eligible financial securities and money market instruments accepted for 
trading on another regulated market operating on a regular basis, that is 
recognised and open to the public and that has its head office in a Member State 
of the European Union or in another State that is a party to the agreement on the 
European Economic Area. 

23,755,870.40 30,948,701.34 

c) Eligible financial securities and money market instruments officially listed on a 
stock exchange of a third party country or that are traded on another market of a 
third party country that is regulated, operating on a regular basis, recognised and 
open to the public, provided that this stock exchange or market is not included in 
a list issued by the [French] Financial Markets Authority or that the selection of 
this stock exchange or market is stipulated by the law or by the regulations or the 
articles of association of the CIU / of the general purpose investment fund. 

22,800,600.95 12,071,577.30 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/4° 
of I of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 

Total over the period 46,556,471.35 43,020,278.64 
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Indication of the quantified data relative to unit dividend distributions 
and/or net capital gains or losses (NCG) paid during the period or yet to 
be paid, after deduction of taxes 
 

Date Category of units / equities 

Currency of 

units / equities Nature 

Unit net 

amount Unit tax credit 

Unit gross 

amount 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 
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Transparency of securities financing operations and reuse of financial 
instruments SFTR regulation 
 

(Accounting currency of the CIU) 
 
 
1. General information. 
 
1.1. Amount of securities and raw materials loaned in proportion with the total assets that can be loaned, 
defined as excluding the cash and cash equivalents. 
 
 Securities 

lending 

% of assets that  
can be loaned 

- 

 
1.2. Amount of the assets committed to each type of securities financing operation and total return swap, 
expressed in absolute value (in the currency of the collective investment undertaking) and in proportion with the 
assets under management of the collective investment undertaking. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Absolute value - - - - 12,491,710.00 

% of assets under 
management 

- - - - 63.94 

 
 
2. Concentration data 
 
2.1. The ten biggest issuers of guarantees for all types of securities financing operations and total return swaps 
(breakdown of the volumes of guarantees and raw materials received, with the names of the issuers). 
 

1 
Name LAGARDERE 

Amount 285,912.32 

2 
Name CASINO GUICHARD PERRACHON 

Amount 144,904.08 

3 
Name ELIS 

Amount 126,550.70 

4 
Name WORLDLINE 

Amount 37,727.34 

5 
Name BNP PARIBAS 

Amount 33,909.40 

6 
Name ELECTROCOMPONENTS 

Amount 29,734.92 

7 
Name TOTAL 

Amount 22,187.92 

8 
Name CARREFOUR 

Amount 20,765.67 

9 
Name AIR LIQUIDE 

Amount 20,745.60 



LYXOR RUSSELL 1000 VALUE UCITS ETF 
(Compartment of the Multi Units France mutual fund) 

935977  9 Periodic Information Document: 30.04.2018 

 

10 
Name NEOPOST 

Amount 19,766.24 

 
2.2. The ten main counterparties for each type of securities financing operation and total return swap separately 
(name of the counterparty and gross volume of operations in progress). 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Name - - - - 

SOCIETE 
GENERALE 

Amount - - - - 12,491,710.00 

 
 
3. Aggregated operation data for each type of securities financing operation and total return swap separately, 
broken down according to the following categories. 
 
3.1. Type and quality of the guarantees. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Cash - - - - - 

Security - - - - 753,749.69 

Rating or literary Not applicable 

 
3.2. Guarantee maturity. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - - 

More than 1 year - - - - - 

Open - - - - 753,749.69 

 
3.3. Guarantee currency. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Currency - - - - EUR 

Amount - - - - 724,014.77 

2 
Currency - - - - GBP 

Amount - - - - 29,734.92 
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3.4. Maturity of the securities financing operations and total return swaps. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - 12,491,710.00 

More than 1 year - - - - - 

Open - - - - - 

 
3.5. Countries where the counterparties are established. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Country - - - - FRANCE 

Amount - - - - 12,491,710.00 

 
3.6. Settlement and clearing. 
 
 

Securities  
lending 

Securities  
borrowing 

Repo  
operations 

Reverse  
repo 

operations 

 
TRS 

Tripartite - - - - - 

Central counterparty - - - - - 

Bilateral - - - - 12,491,710.00 

 
 
4. Data on the reuse of guarantees (collateral). 
 
Financial guarantees received in a non-cash form shall not be sold, reinvested or pledged.  
 
 
5. Retention of the guarantees received by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 

Number of custodians 1 

1 
Name SOCIETE GENERALE 

Amount 753,749.69 

 
 
6. Retention of the guarantees provided by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 
The custodian, Société Générale S.A., exercises three types of responsibility; respectively, the monitoring of the 
regularity of the decisions of the management company, the monitoring of cash flows of the CIU and the custody of the 
assets of the CIU. 

Société Générale S.A also works with a limited number of sub-custodians, selected according to the most rigorous 
quality standards, including the management of possible conflicts of interest which may arise from these appointments. 
The Custodian has established an effective policy for identification, prevention and management of conflicts of interest, in 
compliance with national and international regulations as well as international norms.  
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7. Data on the earnings and costs for each type of securities financing operation and total return swap. 
 
The CIU shall utilise over-the-counter index-linked swaps trading the value of the CIU's assets (or, as the case may be, 
any other asset held by the CIU) against the value of the Benchmark Indicator.  

The revenue and costs linked to these Total Return Swaps (TRS) are included in the assessment of the instruments as 
well as in the result presented in the statement of net assets and the statement of net asset values. 
 



 

 

 

 

 

 

LYXOR INTERNATIONAL ASSET MANAGEMENT (LIAM) 

 
 
 

LYXOR CAC 40 
DAILY (2X) 
LEVERAGED UCITS 
ETF 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
The periodic information document is not certified by the CIU statutory auditor. 
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Statement of net assets 
 

Elements of statement of net assets Accounting currency of the CIU: EUR 
Amount at the 

periodic closing 

a) Eligible financial securities mentioned in 1° of I of article L.214-20 / 1° of I of  
article L.214-24-55 of the [French] Monetary and Financial Code 

223,327,036.19 

b) Bank assets 2.42 

c) Other assets held by the CIU 232,406,628.70 

d) Total assets held by the CIU (lines a+b+c) 455,733,667.31 

e) Liabilities -231,112,562.66 

f) Net inventory value (lines d+e = CIU net assets) 224,621,104.65 

 
 
 
 
 

Number of outstanding units or equities and net inventory value per unit 
or equity 
 

Units or equities 

Number of 
outstanding units 

or equities 

Currency of 
units or 
equities 

Net inventory value 
per unit or equity 
(Net Asset Value) 

EQUITY ACC / FR0010592014 11,536,968 EUR 19.4696 

 
 
 
 
 

Tracking error 
 
The tracking error objective is calculated over a period of 52 weeks. 
 

Units or equities Tracking error 

EQUITY ACC / FR0010592014 0.0465% 
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Securities portfolio 
 

Elements of the securities portfolio 

Percentage 

Net assets Total assets 

a) Eligible financial securities and money market instruments accepted for trading on a 
regulated market within the meaning of article L. 422-1° of the [French] Monetary and 
Financial Code. 

and b) Eligible financial securities and money market instruments accepted for trading 
on another regulated market operating on a regular basis, that is recognised and open 
to the public and that has its head office in a Member State of the European Union or 
in another State that is a party to the agreement on the European Economic Area. 

91.87 45.28 

c) Eligible financial securities and money market instruments officially listed on a stock 
exchange of a third party country or that are traded on another market of a third party 
country that is regulated, operating on a regular basis, recognised and open to the 
public, provided that this stock exchange or market is not included in a list issued by 
the [French] Financial Markets Authority or that the selection of this stock exchange or 
market is stipulated by the law or by the regulations or the articles of association of the 
CIU / of the general purpose investment fund. 

7.55 3.72 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/4° of I 
of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 
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Assets allocation by currency 
 

Currencies (10 main currencies) 

Amount 
In the accounting currency 

of the CIU Percentage 

EUR Net assets Total assets 

EUR 205,508,302.46 91.49 45.09 

USD 12,947,488.83 5.76 2.84 

JPY 4,871,244.90 2.17 1.07 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

Other currencies - - - 

Total 223,327,036.19 99.42 49.00 

 
 
 

Assets allocation by country of residence of the issuer 
 

Countries (10 main countries) 

Percentage 

Net assets Total assets 

France 70.59 34.79 

Spain 19.63 9.68 

United States of America 5.38 2.65 

Japan 2.17 1.07 

Netherlands 1.26 0.62 

Russia 0.39 0.19 

Germany - - 

- - - 

- - - 

- - - 

Other countries - - 

Total 99.42 49.00 
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Assets allocation by economic sector 
 

Economic sector (10 main sectors) 

Percentage 

Net assets Total assets 

Heavy construction 9.84 4.86 

Wired telecommunications 8.62 4.25 

Diversified distributors 8.02 3.95 

Construction materials and accessories 5.88 2.90 

Audiovisual and entertainment 5.85 2.88 

Banks 5.67 2.79 

Defence 4.89 2.41 

Integrated oil and gas 4.08 2.01 

Computer services 3.88 1.91 

Multiple public sector services 3.74 1.85 

Other sectors 38.95 19.19 

Total  99.42 49.00 

 
 
 

Breakdown of the other assets by type 
 

Type of assets 

Percentage 

Net assets Total assets 

UNITS OR EQUITIES OF UCITS: 
- general professional funds 

- 
- 

- 
- 

- Feeder UCITS - - 

- Specialised professional funds - - 

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation 
investment mutual fund), FIP (local investment fund)) 

- - 

- OPCI (real estate collective investment fund) and OPPCI (professional real estate 
collective investment fund) 

- - 

- Other - - 

OTHER TYPES OF ASSETS: 
- Warrants 

- 
- 

- 
- 

- Cash certificates - - 

- Promissory notes - - 

- Mortgage notes - - 

- Other - - 

TOTAL - - 
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List of movements occurring in the composition of the securities 
portfolio, during the reference period 
 

Elements of the securities portfolio 
Movements 
(in amount) 

Accounting currency of the CIU: EUR Acquisitions 
Sales / 

Redemptions 

a) Eligible financial securities and money market instruments accepted for trading 
on a regulated market within the meaning of article L. 422-1° of the [French] 
Monetary and Financial Code. 

and b) Eligible financial securities and money market instruments accepted for 
trading on another regulated market operating on a regular basis, that is 
recognised and open to the public and that has its head office in a Member State 
of the European Union or in another State that is a party to the agreement on the 
European Economic Area. 

222,809,739.01 201,872,215.32 

c) Eligible financial securities and money market instruments officially listed on a 
stock exchange of a third party country or that are traded on another market of a 
third party country that is regulated, operating on a regular basis, recognised and 
open to the public, provided that this stock exchange or market is not included in 
a list issued by the [French] Financial Markets Authority or that the selection of 
this stock exchange or market is stipulated by the law or by the regulations or the 
articles of association of the CIU / of the general purpose investment fund. 

54,620,552.10 51,397,527.30 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/4° 
of I of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 

Total over the period 277,430,291.11 253,269,742.62 
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Indication of the quantified data relative to unit dividend distributions 
and/or net capital gains or losses (NCG) paid during the period or yet to 
be paid, after deduction of taxes 
 

Date Category of units / equities 

Currency of 

units / equities Nature 

Unit net 

amount Unit tax credit 

Unit gross 

amount 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 
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Transparency of securities financing operations and reuse of financial 
instruments SFTR regulation 
 

(Accounting currency of the CIU) 
 
 
1. General information. 
 
1.1. Amount of securities and raw materials loaned in proportion with the total assets that can be loaned, 
defined as excluding the cash and cash equivalents. 
 
 Securities 

lending 

% of assets that  
can be loaned 

- 

 
1.2. Amount of the assets committed to each type of securities financing operation and total return swap, 
expressed in absolute value (in the currency of the collective investment undertaking) and in proportion with the 
assets under management of the collective investment undertaking. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Absolute value - - - - 224,047,919.06 

% of assets under 
management 

- - - - 99.74 

 
 
2. Concentration data 
 
2.1. The ten biggest issuers of guarantees for all types of securities financing operations and total return swaps 
(breakdown of the volumes of guarantees and raw materials received, with the names of the issuers). 
 

1 
Name AMUNDI 

Amount 2,173,885.12 

2 
Name AEROPORTS DE PARIS 

Amount 1,260,748.80 

3 
Name VODAFONE GROUP 

Amount 602,985.23 

4 
Name EIFFAGE 

Amount 243,196.80 

5 
Name THALES 

Amount 223,020.00 

6 
Name ALSTOM 

Amount 172,447.83 

7 
Name RUBIS 

Amount 60,630.00 

8 
Name ASHTEAD GROUP 

Amount 55,066.21 

9 
Name TOTAL 

Amount 51,178.74 
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10 
Name PERNOD RICARD 

Amount 50,068.20 

 
2.2. The ten main counterparties for each type of securities financing operation and total return swap separately 
(name of the counterparty and gross volume of operations in progress). 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Name - - - - 

SOCIETE 
GENERALE 

Amount - - - - 224,047,919.06 

 
 
3. Aggregated operation data for each type of securities financing operation and total return swap separately, 
broken down according to the following categories. 
 
3.1. Type and quality of the guarantees. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Cash - - - - - 

Security - - - - 4,893,226.93 

Rating or literary Not applicable 

 
3.2. Guarantee maturity. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - - 

More than 1 year - - - - - 

Open - - - - 4,893,226.93 

 
3.3. Guarantee currency. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Currency - - - - EUR 

Amount - - - - 4,235,175.49 

2 
Currency - - - - GBP 

Amount - - - - 658,051.44 
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3.4. Maturity of the securities financing operations and total return swaps. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - 224,047,919.06 

More than 1 year - - - - - 

Open - - - - - 

 
3.5. Countries where the counterparties are established. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Country - - - - FRANCE 

Amount - - - - 224,047,919.06 

 
3.6. Settlement and clearing. 
 
 

Securities  
lending 

Securities  
borrowing 

Repo  
operations 

Reverse  
repo 

operations 

 
TRS 

Tripartite - - - - - 

Central counterparty - - - - - 

Bilateral - - - - 224,047,919.06 

 
 
4. Data on the reuse of guarantees (collateral). 
 
Financial guarantees received in a non-cash form shall not be sold, reinvested or pledged.  
 
 
5. Retention of the guarantees received by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 

Number of custodians 1 

1 
Name SOCIETE GENERALE 

Amount 4,893,226.93 

 
 
6. Retention of the guarantees provided by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 
The custodian, Société Générale S.A., exercises three types of responsibility; respectively, the monitoring of the 
regularity of the decisions of the management company, the monitoring of cash flows of the CIU and the custody of the 
assets of the CIU. 

Société Générale S.A also works with a limited number of sub-custodians, selected according to the most rigorous 
quality standards, including the management of possible conflicts of interest which may arise from these appointments. 
The Custodian has established an effective policy for identification, prevention and management of conflicts of interest, in 
compliance with national and international regulations as well as international norms.  
 



LYXOR CAC 40 DAILY (2X) LEVERAGED UCITS ETF 
(Compartment of the Multi Units France mutual fund) 

935819  11 Periodic Information Document: 30.04.2018 

 
7. Data on the earnings and costs for each type of securities financing operation and total return swap. 
 
The CIU shall utilise over-the-counter index-linked swaps trading the value of the CIU's assets (or, as the case may be, 
any other asset held by the CIU) against the value of the Benchmark Indicator.  

The revenue and costs linked to these Total Return Swaps (TRS) are included in the assessment of the instruments as 
well as in the result presented in the statement of net assets and the statement of net asset values. 
 



 

 

 

 

 

 

LYXOR INTERNATIONAL ASSET MANAGEMENT (LIAM) 

 
 
 

LYXOR CAC 40 
DAILY (-2X) 
INVERSE UCITS  
ETF 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
The periodic information document is not certified by the CIU statutory auditor. 
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Statement of net assets 
 

Elements of statement of net assets Accounting currency of the CIU: EUR 
Amount at the 

periodic closing 

a) Eligible financial securities mentioned in 1° of I of article L.214-20 / 1° of I of  
article L.214-24-55 of the [French] Monetary and Financial Code 

166,673,589.97 

b) Bank assets 0.66 

c) Other assets held by the CIU 180,948,263.19 

d) Total assets held by the CIU (lines a+b+c) 347,621,853.82 

e) Liabilities -180,303,181.94 

f) Net inventory value (lines d+e = CIU net assets) 167,318,671.88 

 
 
 
 
 

Number of outstanding units or equities and net inventory value per unit 
or equity 
 

Units or equities 

Number of 
outstanding units 

or equities 

Currency of 
units or 
equities 

Net inventory value 
per unit or equity 
(Net Asset Value) 

EQUITY ACC / FR0010411884 38,142,664 EUR 4.3866 

 
 
 
 
 

Tracking error 
 
The tracking error objective is calculated over a period of 52 weeks. 
 

Units or equities Tracking error 

EQUITY ACC / FR0010411884 0.0424% 
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Securities portfolio 
 

Elements of the securities portfolio 

Percentage 

Net assets Total assets 

a) Eligible financial securities and money market instruments accepted for trading on a 
regulated market within the meaning of article L. 422-1° of the [French] Monetary and 
Financial Code. 

and b) Eligible financial securities and money market instruments accepted for trading 
on another regulated market operating on a regular basis, that is recognised and open 
to the public and that has its head office in a Member State of the European Union or 
in another State that is a party to the agreement on the European Economic Area. 

89.79 43.22 

c) Eligible financial securities and money market instruments officially listed on a stock 
exchange of a third party country or that are traded on another market of a third party 
country that is regulated, operating on a regular basis, recognised and open to the 
public, provided that this stock exchange or market is not included in a list issued by 
the [French] Financial Markets Authority or that the selection of this stock exchange or 
market is stipulated by the law or by the regulations or the articles of association of the 
CIU / of the general purpose investment fund. 

9.72 4.68 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/4° of I 
of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 
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Assets allocation by currency 
 

Currencies (10 main currencies) 

Amount 
In the accounting currency 

of the CIU Percentage 

EUR Net assets Total assets 

EUR 149,232,375.43 89.19 42.94 

JPY 10,679,961.01 6.38 3.07 

USD 6,204,104.54 3.71 1.78 

CZK 382,383.65 0.23 0.11 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

Other currencies - - - 

Total 166,498,824.63 99.51 47.90 

 
 
 

Assets allocation by country of residence of the issuer 
 

Countries (10 main countries) 

Percentage 

Net assets Total assets 

Spain 27.64 13.31 

Germany 26.39 12.70 

Netherlands 20.09 9.67 

Finland 7.93 3.82 

Japan 6.38 3.07 

France 4.43 2.13 

United States of America 3.17 1.53 

Portugal 1.25 0.60 

Belgium 1.16 0.56 

Luxembourg 0.47 0.22 

Other countries 0.60 0.29 

Total 99.51 47.90 
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Assets allocation by economic sector 
 

Economic sector (10 main sectors) 

Percentage 

Net assets Total assets 

Banks 12.77 6.12 

Aerospace and defence 9.63 4.64 

Wired telecommunications 7.16 3.45 

Diversified industries 6.97 3.35 

Automobiles 6.82 3.28 

Multiple public sector services 5.85 2.82 

Internet 4.96 2.39 

Construction materials and accessories 4.87 2.35 

Telecommunication equipment 4.79 2.31 

Investment services 4.28 2.06 

Other sectors 31.41 15.13 

Total  99.51 47.90 

 
 
 

Breakdown of the other assets by type 
 

Type of assets 

Percentage 

Net assets Total assets 

UNITS OR EQUITIES OF UCITS: 
- general professional funds 

- 
- 

- 
- 

- Feeder UCITS - - 

- Specialised professional funds - - 

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation 
investment mutual fund), FIP (local investment fund)) 

- - 

- OPCI (real estate collective investment fund) and OPPCI (professional real estate 
collective investment fund) 

- - 

- Other - - 

OTHER TYPES OF ASSETS: 
- Warrants 

- 
- 

- 
- 

- Cash certificates - - 

- Promissory notes - - 

- Mortgage notes - - 

- Other - - 

TOTAL - - 
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List of movements occurring in the composition of the securities 
portfolio, during the reference period 
 

Elements of the securities portfolio 
Movements 
(in amount) 

Accounting currency of the CIU: EUR Acquisitions 
Sales / 

Redemptions 

a) Eligible financial securities and money market instruments accepted for trading 
on a regulated market within the meaning of article L. 422-1° of the [French] 
Monetary and Financial Code. 

and b) Eligible financial securities and money market instruments accepted for 
trading on another regulated market operating on a regular basis, that is 
recognised and open to the public and that has its head office in a Member State 
of the European Union or in another State that is a party to the agreement on the 
European Economic Area. 

456,620,959.26 442,412,572.51 

c) Eligible financial securities and money market instruments officially listed on a 
stock exchange of a third party country or that are traded on another market of a 
third party country that is regulated, operating on a regular basis, recognised and 
open to the public, provided that this stock exchange or market is not included in 
a list issued by the [French] Financial Markets Authority or that the selection of 
this stock exchange or market is stipulated by the law or by the regulations or the 
articles of association of the CIU / of the general purpose investment fund. 

50,705,701.16 45,180,591.92 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/4° 
of I of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 

Total over the period 507,326,660.42 487,593,164.43 
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Indication of the quantified data relative to unit dividend distributions 
and/or net capital gains or losses (NCG) paid during the period or yet to 
be paid, after deduction of taxes 
 

Date Category of units / equities 

Currency of 

units / equities Nature 

Unit net 

amount Unit tax credit 

Unit gross 

amount 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 
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Transparency of securities financing operations and reuse of financial 
instruments SFTR regulation 
 

(Accounting currency of the CIU) 
 
 
1. General information. 
 
1.1. Amount of securities and raw materials loaned in proportion with the total assets that can be loaned, 
defined as excluding the cash and cash equivalents. 
 
 Securities 

lending 

% of assets that  
can be loaned 

- 

 
1.2. Amount of the assets committed to each type of securities financing operation and total return swap, 
expressed in absolute value (in the currency of the collective investment undertaking) and in proportion with the 
assets under management of the collective investment undertaking. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Absolute value - - - - 2,147,813,409.00 

% of assets under 
management 

- - - - 1,283.67 

 
 
2. Concentration data 
 
2.1. The ten biggest issuers of guarantees for all types of securities financing operations and total return swaps 
(breakdown of the volumes of guarantees and raw materials received, with the names of the issuers). 
 

1 
Name UBISOFT ENTERTAINMENT 

Amount 1,472,095.98 

2 
Name BOVIS HOMES GROUP 

Amount 508,833.89 

3 
Name VICTREX 

Amount 382,479.62 

4 
Name LEGRAND 

Amount 87,397.50 

5 
Name INTERTEK GROUP 

Amount 55,815.08 

6 
Name AIR LIQUIDE 

Amount 54,565.25 

7 
Name TOTAL 

Amount 53,847.57 

8 
Name BOLLORE 

Amount 51,829.15 

9 
Name IMERYS 

Amount 47,250.00 
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10 
Name WENDEL 

Amount 46,449.20 

 
2.2. The ten main counterparties for each type of securities financing operation and total return swap separately 
(name of the counterparty and gross volume of operations in progress). 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Name - - - - 

SOCIETE 
GENERALE 

Amount - - - - 2,147,813,409.00 

 
 
3. Aggregated operation data for each type of securities financing operation and total return swap separately, 
broken down according to the following categories. 
 
3.1. Type and quality of the guarantees. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Cash - - - - - 

Security - - - - 2,760,563.24 

Rating or literary Not applicable 

 
3.2. Guarantee maturity. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - - 

More than 1 year - - - - - 

Open - - - - 2,760,563.24 

 
3.3. Guarantee currency. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Currency - - - - EUR 

Amount - - - - 1,813,434.65 

2 
Currency - - - - GBP 

Amount - - - - 947,128.59 



LYXOR CAC 40 DAILY (-2X) INVERSE UCITS ETF 
(Compartment of the Multi Units France mutual fund) 

935930  10 Periodic Information Document: 30.04.2018 

 
3.4. Maturity of the securities financing operations and total return swaps. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - 2,147,813,409.00 

More than 1 year - - - - - 

Open - - - - - 

 
3.5. Countries where the counterparties are established. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Country - - - - FRANCE 

Amount - - - - 2,147,813,409.00 

 
3.6. Settlement and clearing. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Tripartite - - - - - 

Central counterparty - - - - - 

Bilateral - - - - 2,147,813,409.00 

 
 
4. Data on the reuse of guarantees (collateral). 
 
Financial guarantees received in a non-cash form shall not be sold, reinvested or pledged.  
 
 
5. Retention of the guarantees received by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 

Number of custodians 1 

1 
Name SOCIETE GENERALE 

Amount 2,760,563.24 

 
 
6. Retention of the guarantees provided by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 
The custodian, Société Générale S.A., exercises three types of responsibility; respectively, the monitoring of the 
regularity of the decisions of the management company, the monitoring of cash flows of the CIU and the custody of the 
assets of the CIU. 

Société Générale S.A also works with a limited number of sub-custodians, selected according to the most rigorous 
quality standards, including the management of possible conflicts of interest which may arise from these appointments. 
The Custodian has established an effective policy for identification, prevention and management of conflicts of interest, in 
compliance with national and international regulations as well as international norms.  
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7. Data on the earnings and costs for each type of securities financing operation and total return swap. 
 
The CIU shall utilise over-the-counter index-linked swaps trading the value of the CIU's assets (or, as the case may be, 
any other asset held by the CIU) against the value of the Benchmark Indicator.  

The revenue and costs linked to these Total Return Swaps (TRS) are included in the assessment of the instruments as 
well as in the result presented in the statement of net assets and the statement of net asset values. 
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Statement of net assets 
 

Elements of statement of net assets Accounting currency of the CIU: EUR 
Amount at the 

periodic closing 

a) Eligible financial securities mentioned in 1° of I of article L.214-20 / 1° of I of  
article L.214-24-55 of the [French] Monetary and Financial Code 

39,660,652.93 

b) Bank assets 3.18 

c) Other assets held by the CIU 43,372,105.35 

d) Total assets held by the CIU (lines a+b+c) 83,032,761.46 

e) Liabilities -43,169,677.64 

f) Net inventory value (lines d+e = CIU net assets) 39,863,083.82 

 
 
 
 
 

Number of outstanding units or equities and net inventory value per unit 
or equity 
 

Units or equities 

Number of 
outstanding units 

or equities 

Currency of 
units or 
equities 

Net inventory value 
per unit or equity 
(Net Asset Value) 

EQUITY ACC / FR0010591362 1,884,155 EUR 21.157 

 
 
 
 
 

Tracking error 
 
The tracking error objective is calculated over a period of 52 weeks. 
 

Units or equities Tracking error 

EQUITY ACC / FR0010591362 0.0174% 
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Securities portfolio 
 

Elements of the securities portfolio 

Percentage 

Net assets Total assets 

a) Eligible financial securities and money market instruments accepted for trading on a 
regulated market within the meaning of article L. 422-1° of the [French] Monetary and 
Financial Code. 

and b) Eligible financial securities and money market instruments accepted for trading 
on another regulated market operating on a regular basis, that is recognised and open 
to the public and that has its head office in a Member State of the European Union or 
in another State that is a party to the agreement on the European Economic Area. 

87.08 41.81 

c) Eligible financial securities and money market instruments officially listed on a stock 
exchange of a third party country or that are traded on another market of a third party 
country that is regulated, operating on a regular basis, recognised and open to the 
public, provided that this stock exchange or market is not included in a list issued by 
the [French] Financial Markets Authority or that the selection of this stock exchange or 
market is stipulated by the law or by the regulations or the articles of association of the 
CIU / of the general purpose investment fund. 

12.41 5.96 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° of I 
of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 
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Assets allocation by currency 
 

Currencies (10 main currencies) 

Amount 
In the accounting currency 

of the CIU Percentage 

EUR Net assets Total assets 

EUR 34,063,450.58 85.45 41.03 

USD 3,684,754.74 9.24 4.44 

JPY 1,414,799.91 3.55 1.70 

DKK 397,016.14 1.00 0.48 

CZK 100,631.56 0.25 0.12 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

Other currencies - - - 

Total 39,660,652.93 99.49 47.77 

 
 
 

Assets allocation by country of residence of the issuer 
 

Countries (10 main countries) 

Percentage 

Net assets Total assets 

Spain 29.05 13.96 

Netherlands 23.33 11.20 

Germany 19.17 9.20 

Finland 12.57 6.03 

United States of America 8.86 4.25 

Japan 3.55 1.70 

Denmark 1.00 0.48 

Luxembourg 0.71 0.34 

Belgium 0.47 0.23 

Russia 0.39 0.19 

Other countries 0.39 0.19 

Total 99.49 47.77 
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Assets allocation by economic sector 
 

Economic sector (10 main sectors) 

Percentage 

Net assets Total assets 

Banks 10.79 5.19 

Aerospace and defence 9.30 4.47 

Wired telecommunications 7.90 3.79 

Internet 7.14 3.43 

Heavy construction 5.89 2.83 

Telecommunication equipment 5.81 2.79 

Multiple public sector services 5.78 2.78 

Papers 5.61 2.69 

Diversified industries 5.00 2.40 

Mobile telecommunications 4.65 2.23 

Other sectors 31.62 15.17 

Total  99.49 47.77 

 
 
 

Breakdown of the other assets by type 
 

Type of assets 

Percentage 

Net assets Total assets 

UNITS OR EQUITIES OF UCITS: 
- general professional funds 

- 
- 

- 
- 

- Feeder UCITS - - 

- Specialised professional funds - - 

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation 
investment mutual fund), FIP (local investment fund)) 

- - 

- OPCI (real estate collective investment fund) and OPPCI (professional real estate 
collective investment fund) 

- - 

- Other - - 

OTHER TYPES OF ASSETS: 
- Warrants 

- 
- 

- 
- 

- Cash certificates - - 

- Promissory notes - - 

- Mortgage notes - - 

- Other - - 

TOTAL - - 
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List of movements occurring in the composition of the securities 
portfolio, during the reference period 
 

Elements of the securities portfolio 
Movements 
(in amount) 

Accounting currency of the CIU: EUR Acquisitions 
Sales / 

Redemptions 

a) Eligible financial securities and money market instruments accepted for trading 
on a regulated market within the meaning of article L. 422-1° of the [French] 
Monetary and Financial Code. 

and b) Eligible financial securities and money market instruments accepted for 
trading on another regulated market operating on a regular basis, that is 
recognised and open to the public and that has its head office in a Member State 
of the European Union or in another State that is a party to the agreement on the 
European Economic Area. 

80,098,659.89 78,094,111.46 

c) Eligible financial securities and money market instruments officially listed on a 
stock exchange of a third party country or that are traded on another market of a 
third party country that is regulated, operating on a regular basis, recognised and 
open to the public, provided that this stock exchange or market is not included in 
a list issued by the [French] Financial Markets Authority or that the selection of 
this stock exchange or market is stipulated by the law or by the regulations or the 
articles of association of the CIU / of the general purpose investment fund. 

9,695,190.44 7,471,035.52 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° 
of I of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 

Total over the period 89,793,850.33 85,565,146.98 
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Indication of the quantified data relative to unit dividend distributions 
and/or net capital gains or losses (NCG) paid during the period or yet to 
be paid, after deduction of taxes 
 

Date Category of units / equities 

Currency of 

units / equities Nature 

Unit net 

amount Unit tax credit 

Unit gross 

amount 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 
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Transparency of securities financing operations and reuse of financial 
instruments SFTR regulation 
 

(Accounting currency of the CIU) 
 
 
1. General information. 
 
1.1. Amount of securities and raw materials loaned in proportion with the total assets that can be loaned, 
defined as excluding the cash and cash equivalents. 
 
 Securities 

lending 

% of assets that  
can be loaned 

- 

 
1.2. Amount of the assets committed to each type of securities financing operation and total return swap, 
expressed in absolute value (in the currency of the collective investment undertaking) and in proportion with the 
assets under management of the collective investment undertaking. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Absolute value - - - - 122,660,462.30 

% of assets under 
management 

- - - - 307.70 

 
 
2. Concentration data 
 
2.1. The ten biggest issuers of guarantees for all types of securities financing operations and total return swaps 
(breakdown of the volumes of guarantees and raw materials received, with the names of the issuers). 
 

1 
Name AMUNDI 

Amount 271,982.32 

2 
Name SSE 

Amount 106,062.44 

3 
Name TATE AND LYLE 

Amount 49,678.13 

4 
Name RUBIS 

Amount 48,246.00 

5 
Name BNP PARIBAS 

Amount 44,849.98 

6 
Name TOTAL 

Amount 44,532.83 

7 
Name KINGSPAN GROUP 

Amount 43,650.00 

8 
Name AIR LIQUIDE 

Amount 43,328.05 

9 
Name WENDEL 

Amount 39,563.20 
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2.2. The ten main counterparties for each type of securities financing operation and total return swap separately 
(name of the counterparty and gross volume of operations in progress). 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Name - - - - 

SOCIETE 
GENERALE 

Amount - - - - 122,660,462.30 

 
 
3. Aggregated operation data for each type of securities financing operation and total return swap separately, 
broken down according to the following categories. 
 
3.1. Type and quality of the guarantees. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Cash - - - - - 

Security - - - - 691,892.95 

Rating or literary Not applicable 

 
3.2. Guarantee maturity. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - - 

More than 1 year - - - - - 

Open - - - - 691,892.95 

 
3.3. Guarantee currency. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Currency - - - - EUR 

Amount - - - - 536,152.38 

2 
Currency - - - - GBP 

Amount - - - - 155,740.57 
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3.4. Maturity of the securities financing operations and total return swaps. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - 122,660,462.30 

More than 1 year - - - - - 

Open - - - - - 

 
3.5. Countries where the counterparties are established. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Country - - - - FRANCE 

Amount - - - - 122,660,462.30 

 
3.6. Settlement and clearing. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Tripartite - - - - - 

Central counterparty - - - - - 

Bilateral - - - - 122,660,462.30 

 
 
4. Data on the reuse of guarantees (collateral). 
 
Financial guarantees received in a non-cash form shall not be sold, reinvested or pledged.  
 
 
5. Retention of the guarantees received by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 

Number of custodians 1 

1 
Name SOCIETE GENERALE 

Amount 691,892.95 

 
 
6. Retention of the guarantees provided by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 
The custodian, Société Générale S.A., exercises three types of responsibility; respectively, the monitoring of the 
regularity of the decisions of the management company, the monitoring of cash flows of the CIU and the custody of the 
assets of the CIU. 

Société Générale S.A also works with a limited number of sub-custodians, selected according to the most rigorous 
quality standards, including the management of possible conflicts of interest which may arise from these appointments. 
The Custodian has established an effective policy for identification, prevention and management of conflicts of interest, in 
compliance with national and international regulations as well as international norms.  
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7. Data on the earnings and costs for each type of securities financing operation and total return swap. 
 
The CIU shall utilise over-the-counter index-linked swaps trading the value of the CIU's assets (or, as the case may be, 
any other asset held by the CIU) against the value of the Benchmark Indicator.  

The revenue and costs linked to these Total Return Swaps (TRS) are included in the assessment of the instruments as 
well as in the result presented in the statement of net assets and the statement of net asset values. 
 



 

 

 

 

 

 

LYXOR INTERNATIONAL ASSET MANAGEMENT (LIAM) 

 
 
 

LYXOR CAC MID 60 
UCITS ETF 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
The periodic information document is not certified by the CIU statutory auditor. 

 
 

Periodic information as at 30.04.2018 
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Statement of net assets 
 

Elements of statement of net assets Accounting currency of the CIU: EUR 
Amount at the 

periodic closing 

a) Eligible financial securities mentioned in 1° of I of article L.214-20 / 1° of I of  
article L.214-24-55 of the [French] Monetary and Financial Code 

103,693,481.48 

b) Bank assets 2.34 

c) Other assets held by the CIU 116,491,036.06 

d) Total assets held by the CIU (lines a+b+c) 220,184,519.88 

e) Liabilities -115,951,318.51 

f) Net inventory value (lines d+e = CIU net assets) 104,233,201.37 

 
 
 
 
 

Number of outstanding units or equities and net inventory value per unit 
or equity 
 

Units or equities 

Number of 
outstanding units 

or equities 

Currency of 
units or 
equities 

Net inventory value 
per unit or equity 
(Net Asset Value) 

EQUITY DIST / FR0011041334 515,800 EUR 201.7816 

 
 
 
 
 

Tracking error 
 
The tracking error objective is calculated over a period of 52 weeks. 
 

Units or equities Tracking error 

EQUITY DIST / FR0011041334 0.0180% 
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Securities portfolio 
 

Elements of the securities portfolio 

Percentage 

Net assets Total assets 

a) Eligible financial securities and money market instruments accepted for trading on a 
regulated market within the meaning of article L. 422-1° of the [French] Monetary and 
Financial Code. 

and b) Eligible financial securities and money market instruments accepted for trading 
on another regulated market operating on a regular basis, that is recognised and open 
to the public and that has its head office in a Member State of the European Union or 
in another State that is a party to the agreement on the European Economic Area. 

88.01 41.66 

c) Eligible financial securities and money market instruments officially listed on a stock 
exchange of a third party country or that are traded on another market of a third party 
country that is regulated, operating on a regular basis, recognised and open to the 
public, provided that this stock exchange or market is not included in a list issued by 
the [French] Financial Markets Authority or that the selection of this stock exchange or 
market is stipulated by the law or by the regulations or the articles of association of the 
CIU / of the general purpose investment fund. 

11.47 5.43 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° of I 
of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 
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Assets allocation by currency 
 

Currencies (10 main currencies) 

Amount 
In the accounting currency 

of the CIU Percentage 

EUR Net assets Total assets 

EUR 91,453,834.18 87.74 41.53 

JPY 9,542,323.41 9.15 4.33 

CHF 2,205,050.29 2.12 1.00 

CZK 282,769.39 0.27 0.13 

AUD 209,504.21 0.20 0.10 

- - - - 

- - - - 

- - - - 

- - - - 

- - - - 

Other currencies - - - 

Total 103,693,481.48 99.48 47.09 

 
 
 

Assets allocation by country of residence of the issuer 
 

Countries (10 main countries) 

Percentage 

Net assets Total assets 

Germany 37.42 17.70 

Spain 25.09 11.88 

Netherlands 18.03 8.54 

Japan 9.15 4.33 

Belgium 3.97 1.88 

Switzerland 2.12 1.00 

Portugal 1.79 0.85 

Finland 1.08 0.51 

Luxembourg 0.36 0.17 

Austria 0.27 0.13 

Other countries .20 .10 

Total 99.48 47.09 
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Assets allocation by economic sector 
 

Economic sector (10 main sectors) 

Percentage 

Net assets Total assets 

Banks 11.69 5.53 

Diversified industries 10.25 4.85 

Aerospace and defence 9.30 4.40 

Automobiles 8.88 4.20 

Internet 6.54 3.10 

Multiple public sector services 4.94 2.34 

Mobile telecommunications 4.74 2.24 

Footwear 4.50 2.13 

Life insurance 4.46 2.11 

Conventional electricity 4.38 2.07 

Other sectors 29.80 14.12 

Total  99.48 47.09 

 
 
 

Breakdown of the other assets by type 
 

Type of assets 

Percentage 

Net assets Total assets 

UNITS OR EQUITIES OF UCITS: 
- general professional funds 

- 
- 

- 
- 

- Feeder UCITS - - 

- Specialised professional funds - - 

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation 
investment mutual fund), FIP (local investment fund)) 

- - 

- OPCI (real estate collective investment fund) and OPPCI (professional real estate 
collective investment fund) 

- - 

- Other - - 

OTHER TYPES OF ASSETS: 
- Warrants 

- 
- 

- 
- 

- Cash certificates - - 

- Promissory notes - - 

- Mortgage notes - - 

- Other - - 

TOTAL - - 
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List of movements occurring in the composition of the securities 
portfolio, during the reference period 
 

Elements of the securities portfolio 
Movements 
(in amount) 

Accounting currency of the CIU: EUR Acquisitions 
Sales / 

Redemptions 

a) Eligible financial securities and money market instruments accepted for trading 
on a regulated market within the meaning of article L. 422-1° of the [French] 
Monetary and Financial Code. 

and b) Eligible financial securities and money market instruments accepted for 
trading on another regulated market operating on a regular basis, that is 
recognised and open to the public and that has its head office in a Member State 
of the European Union or in another State that is a party to the agreement on the 
European Economic Area. 

263,973,229.41 273,178,613.80 

c) Eligible financial securities and money market instruments officially listed on a 
stock exchange of a third party country or that are traded on another market of a 
third party country that is regulated, operating on a regular basis, recognised and 
open to the public, provided that this stock exchange or market is not included in 
a list issued by the [French] Financial Markets Authority or that the selection of 
this stock exchange or market is stipulated by the law or by the regulations or the 
articles of association of the CIU / of the general purpose investment fund. 

25,232,753.24 20,480,815.18 

d) Newly issued financial securities as mentioned in 4° of I of article R. 214-11/ 4° 
of I of article R. 214-32-18 of the [French] Monetary and Financial Code. 

- - 

e) Other assets - - 

Total over the period 289,205,982.65 293,659,428.98 
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Indication of the quantified data relative to unit dividend distributions 
and/or net capital gains or losses (NCG) paid during the period or yet to 
be paid, after deduction of taxes 
 

Date Category of units / equities 

Currency of 

units / equities Nature 

Unit net 

amount Unit tax credit 

Unit gross 

amount 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 

- - - - - - - 
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Transparency of securities financing operations and reuse of financial 
instruments SFTR regulation 
 

(Accounting currency of the CIU) 
 
 
1. General information. 
 
1.1. Amount of securities and raw materials loaned in proportion with the total assets that can be loaned, 
defined as excluding the cash and cash equivalents. 
 
 Securities 

lending 

% of assets that  
can be loaned 

- 

 
1.2. Amount of the assets committed to each type of securities financing operation and total return swap, 
expressed in absolute value (in the currency of the collective investment undertaking) and in proportion with the 
assets under management of the collective investment undertaking. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Absolute value - - - - 57,207,287.00 

% of assets under 
management 

- - - - 54.88 

 
 
2. Concentration data 
 
2.1. The ten biggest issuers of guarantees for all types of securities financing operations and total return swaps 
(breakdown of the volumes of guarantees and raw materials received, with the names of the issuers). 
 

1 
Name BNP PARIBAS 

Amount 1,258,934.46 

2 
Name LINDE 

Amount 519,205.05 

3 
Name AIR LIQUIDE 

Amount 328,688.10 

4 
Name ARKEMA 

Amount 209,947.50 

5 
Name RUBIS 

Amount 59,856.00 

6 
Name INGENICO GROUP 

Amount 56,472.00 

7 
Name ELECTROCOMPONENTS 

Amount 55,741.69 

8 
Name CARREFOUR 

Amount 52,740.36 

9 
Name TOTAL 

Amount 50,655.44 
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10 
Name PERNOD RICARD 

Amount 49,518.00 

 
2.2. The ten main counterparties for each type of securities financing operation and total return swap separately 
(name of the counterparty and gross volume of operations in progress). 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Name - - - - 

SOCIETE 
GENERALE 

Amount - - - - 57,207,287.00 

 
 
3. Aggregated operation data for each type of securities financing operation and total return swap separately, 
broken down according to the following categories. 
 
3.1. Type and quality of the guarantees. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Cash - - - - - 

Security - - - - 2,684,931.60 

Rating or literary Not applicable 

 
3.2. Guarantee maturity. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - - 

More than 1 year - - - - - 

Open - - - - 2,684,931.60 

 
3.3. Guarantee currency. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Currency - - - - EUR 

Amount - - - - 2,629,189.91 

2 
Currency - - - - GBP 

Amount - - - - 55,741.69 
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3.4. Maturity of the securities financing operations and total return swaps. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Under 1 day - - - - - 

1 day to 1 week - - - - - 

1 week to 1 month - - - - - 

1 to 3 months - - - - - 

3 months to 1 year - - - - 57,207,287.00 

More than 1 year - - - - - 

Open - - - - - 

 
3.5. Countries where the counterparties are established. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

1 
Country - - - - FRANCE 

Amount - - - - 57,207,287.00 

 
3.6. Settlement and clearing. 
 
 Securities  

lending 
Securities  
borrowing 

Repo  
operations 

Reverse  
repo operations 

 
TRS 

Tripartite - - - - - 

Central counterparty - - - - - 

Bilateral - - - - 57,207,287.00 

 
 
4. Data on the reuse of guarantees (collateral). 
 
Financial guarantees received in a non-cash form shall not be sold, reinvested or pledged.  
 
 
5. Retention of the guarantees received by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 

Number of custodians 1 

1 
Name SOCIETE GENERALE 

Amount 2,684,931.60 

 
 
6. Retention of the guarantees provided by the collective investment undertaking in connection with securities 
financing operations and total return swaps. 
 
The custodian, Société Générale S.A., exercises three types of responsibility; respectively, the monitoring of the 
regularity of the decisions of the management company, the monitoring of cash flows of the CIU and the custody of the 
assets of the CIU. 

Société Générale S.A also works with a limited number of sub-custodians, selected according to the most rigorous 
quality standards, including the management of possible conflicts of interest which may arise from these appointments. 
The Custodian has established an effective policy for identification, prevention and management of conflicts of interest, in 
compliance with national and international regulations as well as international norms.  
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7. Data on the earnings and costs for each type of securities financing operation and total return swap. 
 
The CIU shall utilise over-the-counter index-linked swaps trading the value of the CIU's assets (or, as the case may be, 
any other asset held by the CIU) against the value of the Benchmark Indicator.  

The revenue and costs linked to these Total Return Swaps (TRS) are included in the assessment of the instruments as 
well as in the result presented in the statement of net assets and the statement of net asset values. 



 
MULTI UNITS FRANCE 
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AUDITOR'S DECLARATION 

Composition of assets as of 30 April 2018 

 

SICAV MULTI UNITS FRANCE 

UCITS INCORPORATED IN THE FORM OF A FUND OF FUNDS 

Regulated by the [French] monetary and financial code 

 

Management company 

LYXOR INTERNATIONAL ASSET MANAGEMENT 

17, cours Valmy 

92800 PUTEAUX 

 

 

In our capacity as auditor of the UCITS incorporated in the form of a fund of funds, SICAV MULTI UNITS 

FRANCE, and in accordance with the provisions set out by Article L.214-17 of the [French] monetary and 

financial code and by Article 411-125 of the General Rules of the AMF (Financial Markets Authority) relative to 

the auditing of the composition of the assets, we have verified the consistency of the information on the 

composition of the assets as of 30 April 2018, as attached hereto. 

 

This information was drawn up under the responsibility of the management company. It is our duty to express an 

opinion on the consistency of the information on the composition of the assets with the information on the 

UCITS incorporated in the form of a fund of funds that we possess by virtue of our certification of the annual 

accounts. 

 

We have implemented the due diligence reviews that we considered necessary in view of the professional 

doctrine of the Compagnie nationale des commissaires aux comptes relative to this mission. These reviews, 

which constitute neither an audit nor a limited examination, essentially consisted in carrying out the analytical 

procedures and interviews with the people who produced and reviewed the information supplied. 

 

Based on our work, we have no negative comment to make concerning the consistency of the information 

provided in the attached document with the information on the UCITS incorporated in the form of a fund of 

funds that we possess by virtue of our certification of the annual accounts. 

 

Neuilly sur Seine, date of the electronic signature 

 

2018.06.29   18:34:29   +0200 

 
 

Document authenticated via electronic signature 
 

The auditor 

PricewaterhouseCoopers Audit 
 

Marie-Christine Jetil 
 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 18:24:41 Page 1/7 

Inventory of the history of the valuation (HISINV) 
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Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935872    LYXOR UCITS ETF FTSE 250 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 09/05/18 at 09:37:17 Page 6/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935872    LYXOR UCITS ETF FTSE 250 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 09/05/18 at 09:37:17 Page 7/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935872    LYXOR UCITS ETF FTSE 250 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 09/05/18 at 09:37:17 Page 8/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935872    LYXOR UCITS ETF FTSE 250 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 09/05/18 at 10:37:09 Page 1/6 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935958    LYXOR UCITS ETF IBOXX $ TREASURIES 10Y+ 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 09/05/18 at 10:37:09 Page 2/6 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935958    LYXOR UCITS ETF IBOXX $ TREASURIES 10Y+ 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 09/05/18 at 10:37:09 Page 3/6 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935958    LYXOR UCITS ETF IBOXX $ TREASURIES 10Y+ 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 09/05/18 at 10:37:09 Page 4/6 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935958    LYXOR UCITS ETF IBOXX $ TREASURIES 10Y+ 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 09/05/18 at 10:37:09 Page 5/6 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935958    LYXOR UCITS ETF IBOXX $ TREASURIES 10Y+ 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 09/05/18 at 10:37:09 Page 6/6 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935958    LYXOR UCITS ETF IBOXX $ TREASURIES 10Y+ 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 10:45:26 Page 1/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935960    LYXOR UCITS ETF IBOXX $ LIQUID EMERG MARKETS SOV 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 10:45:26 Page 2/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935960    LYXOR UCITS ETF IBOXX $ LIQUID EMERG MARKETS SOV 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 10:45:26 Page 3/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935960    LYXOR UCITS ETF IBOXX $ LIQUID EMERG MARKETS SOV 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 10:45:26 Page 4/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935960    LYXOR UCITS ETF IBOXX $ LIQUID EMERG MARKETS SOV 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 10:45:26 Page 5/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935960    LYXOR UCITS ETF IBOXX $ LIQUID EMERG MARKETS SOV 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 10:45:26 Page 6/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935960    LYXOR UCITS ETF IBOXX $ LIQUID EMERG MARKETS SOV 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 10:45:26 Page 7/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935960    LYXOR UCITS ETF IBOXX $ LIQUID EMERG MARKETS SOV 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 10:54:15 Page 1/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935961    LYXOR BOFAML HIGHYIELD EX-FINANCIAL BOND UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 10:54:15 Page 2/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935961    LYXOR BOFAML HIGHYIELD EX-FINANCIAL BOND UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 10:54:15 Page 3/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935961    LYXOR BOFAML HIGHYIELD EX-FINANCIAL BOND UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 10:54:15 Page 4/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935961    LYXOR BOFAML HIGHYIELD EX-FINANCIAL BOND UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 10:54:15 Page 5/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935961    LYXOR BOFAML HIGHYIELD EX-FINANCIAL BOND UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 10:54:15 Page 6/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935961    LYXOR BOFAML HIGHYIELD EX-FINANCIAL BOND UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 10:54:15 Page 7/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935961    LYXOR BOFAML HIGHYIELD EX-FINANCIAL BOND UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 10:54:15 Page 8/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935961    LYXOR BOFAML HIGHYIELD EX-FINANCIAL BOND UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:11:50 Page 1/6 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935965    LYXOR BTP DAILY (2X) LEVERAGED UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:11:50 Page 2/6 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935965    LYXOR BTP DAILY (2X) LEVERAGED UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:11:50 Page 3/6 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935965    LYXOR BTP DAILY (2X) LEVERAGED UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:11:50 Page 4/6 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935965    LYXOR BTP DAILY (2X) LEVERAGED UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:11:50 Page 5/6 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935965    LYXOR BTP DAILY (2X) LEVERAGED UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:11:50 Page 6/6 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935965    LYXOR BTP DAILY (2X) LEVERAGED UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:19:31 Page 1/6 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935966    LYXOR BUND DAILY (2X) LEVERAGED UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:19:31 Page 2/6 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935966    LYXOR BUND DAILY (2X) LEVERAGED UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:19:31 Page 3/6 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935966    LYXOR BUND DAILY (2X) LEVERAGED UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:19:31 Page 4/6 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935966    LYXOR BUND DAILY (2X) LEVERAGED UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:19:31 Page 5/6 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935966    LYXOR BUND DAILY (2X) LEVERAGED UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:19:31 Page 6/6 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935966    LYXOR BUND DAILY (2X) LEVERAGED UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:03:40 Page 1/10 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935964    LYXOR BTP DAILY (-2x) INVERSE UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:03:40 Page 2/10 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935964    LYXOR BTP DAILY (-2x) INVERSE UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:03:40 Page 3/10 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935964    LYXOR BTP DAILY (-2x) INVERSE UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:03:41 Page 4/10 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935964    LYXOR BTP DAILY (-2x) INVERSE UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:03:41 Page 5/10 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935964    LYXOR BTP DAILY (-2x) INVERSE UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:03:41 Page 6/10 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935964    LYXOR BTP DAILY (-2x) INVERSE UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:03:41 Page 7/10 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935964    LYXOR BTP DAILY (-2x) INVERSE UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:03:41 Page 8/10 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935964    LYXOR BTP DAILY (-2x) INVERSE UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:03:41 Page 9/10 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935964    LYXOR BTP DAILY (-2x) INVERSE UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:03:41 Page 10/10 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935964    LYXOR BTP DAILY (-2x) INVERSE UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:36:25 Page 1/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935973    LYXOR UCITS ETF INDONESIA 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:36:25 Page 2/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935973    LYXOR UCITS ETF INDONESIA 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:36:26 Page 3/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935973    LYXOR UCITS ETF INDONESIA 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:36:26 Page 4/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935973    LYXOR UCITS ETF INDONESIA 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:36:26 Page 5/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935973    LYXOR UCITS ETF INDONESIA 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:36:26 Page 6/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935973    LYXOR UCITS ETF INDONESIA 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:36:26 Page 7/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935973    LYXOR UCITS ETF INDONESIA 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:28:19 Page 1/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935972    LYXOR UCITS ETF THAILAND 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:28:19 Page 2/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935972    LYXOR UCITS ETF THAILAND 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:28:19 Page 3/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935972    LYXOR UCITS ETF THAILAND 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:28:19 Page 4/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935972    LYXOR UCITS ETF THAILAND 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:28:19 Page 5/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935972    LYXOR UCITS ETF THAILAND 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:28:19 Page 6/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935972    LYXOR UCITS ETF THAILAND 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:28:19 Page 7/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935972    LYXOR UCITS ETF THAILAND 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:28:19 Page 8/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935972    LYXOR UCITS ETF THAILAND 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:45:04 Page 1/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935976    LYXOR UCITS ETF MSCI ALL COUNTRY WORLD 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:45:05 Page 2/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935976    LYXOR UCITS ETF MSCI ALL COUNTRY WORLD 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:45:05 Page 3/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935976    LYXOR UCITS ETF MSCI ALL COUNTRY WORLD 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:45:05 Page 4/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935976    LYXOR UCITS ETF MSCI ALL COUNTRY WORLD 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:45:05 Page 5/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935976    LYXOR UCITS ETF MSCI ALL COUNTRY WORLD 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:45:05 Page 6/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935976    LYXOR UCITS ETF MSCI ALL COUNTRY WORLD 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:45:05 Page 7/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935976    LYXOR UCITS ETF MSCI ALL COUNTRY WORLD 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:45:05 Page 8/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935976    LYXOR UCITS ETF MSCI ALL COUNTRY WORLD 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:45:05 Page 9/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935976    LYXOR UCITS ETF MSCI ALL COUNTRY WORLD 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:52:23 Page 1/4 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935981    LYXOR UCITS ETF MTS HIGHEST RATED M-W GOV BOND 1-3 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:52:23 Page 2/4 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935981    LYXOR UCITS ETF MTS HIGHEST RATED M-W GOV BOND 1-3 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:52:23 Page 3/4 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935981    LYXOR UCITS ETF MTS HIGHEST RATED M-W GOV BOND 1-3 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:52:23 Page 4/4 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935981    LYXOR UCITS ETF MTS HIGHEST RATED M-W GOV BOND 1-3 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:59:35 Page 1/4 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935982    LYXOR UCITS ETF MTS HIGHEST RATED M-W GOV BOND 3-5 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:59:35 Page 2/4 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935982    LYXOR UCITS ETF MTS HIGHEST RATED M-W GOV BOND 3-5 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:59:35 Page 3/4 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935982    LYXOR UCITS ETF MTS HIGHEST RATED M-W GOV BOND 3-5 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 11:59:35 Page 4/4 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935982    LYXOR UCITS ETF MTS HIGHEST RATED M-W GOV BOND 3-5 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 12:06:53 Page 1/4 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935983    LYXOR UCITS ETF MTS HIGHEST RATED M-W GOV BOND 5-7 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 12:06:53 Page 2/4 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935983    LYXOR UCITS ETF MTS HIGHEST RATED M-W GOV BOND 5-7 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 12:06:53 Page 3/4 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935983    LYXOR UCITS ETF MTS HIGHEST RATED M-W GOV BOND 5-7 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 12:06:53 Page 4/4 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935983    LYXOR UCITS ETF MTS HIGHEST RATED M-W GOV BOND 5-7 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 12:14:06 Page 1/4 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935997    LYXOR UCITS ETF BONO 10Y - MTS SPAIN GOVERNMT BOND 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 12:14:06 Page 2/4 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935997    LYXOR UCITS ETF BONO 10Y - MTS SPAIN GOVERNMT BOND 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 12:14:06 Page 3/4 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935997    LYXOR UCITS ETF BONO 10Y - MTS SPAIN GOVERNMT BOND 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 12:14:06 Page 4/4 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935997    LYXOR UCITS ETF BONO 10Y - MTS SPAIN GOVERNMT BOND 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:00:03 Page 1/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935602    LYXOR UCITS ETF CSI 300 A-SHARE 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:00:04 Page 2/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935602    LYXOR UCITS ETF CSI 300 A-SHARE 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:00:04 Page 3/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935602    LYXOR UCITS ETF CSI 300 A-SHARE 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:00:04 Page 4/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935602    LYXOR UCITS ETF CSI 300 A-SHARE 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:00:04 Page 5/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935602    LYXOR UCITS ETF CSI 300 A-SHARE 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:00:04 Page 6/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935602    LYXOR UCITS ETF CSI 300 A-SHARE 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:00:04 Page 7/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935602    LYXOR UCITS ETF CSI 300 A-SHARE 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:00:04 Page 8/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935602    LYXOR UCITS ETF CSI 300 A-SHARE 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 09:59:37 Page 1/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935601    LYXOR UCITS ETF MSCI EM LATIN AMERICA PEA 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 09:59:37 Page 2/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935601    LYXOR UCITS ETF MSCI EM LATIN AMERICA PEA 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 09:59:37 Page 3/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935601    LYXOR UCITS ETF MSCI EM LATIN AMERICA PEA 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 09:59:37 Page 4/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935601    LYXOR UCITS ETF MSCI EM LATIN AMERICA PEA 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 09:59:37 Page 5/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935601    LYXOR UCITS ETF MSCI EM LATIN AMERICA PEA 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 09:59:37 Page 6/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935601    LYXOR UCITS ETF MSCI EM LATIN AMERICA PEA 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 09:59:37 Page 7/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935601    LYXOR UCITS ETF MSCI EM LATIN AMERICA PEA 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 09:59:37 Page 8/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935601    LYXOR UCITS ETF MSCI EM LATIN AMERICA PEA 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 09:59:37 Page 9/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935601    LYXOR UCITS ETF MSCI EM LATIN AMERICA PEA 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:19:19 Page 1/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935607    LYXOR UCITS ETF MSCI SELECT OECD EMERG MARKET GDP 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:19:19 Page 2/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935607    LYXOR UCITS ETF MSCI SELECT OECD EMERG MARKET GDP 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:19:19 Page 3/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935607    LYXOR UCITS ETF MSCI SELECT OECD EMERG MARKET GDP 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:19:19 Page 4/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935607    LYXOR UCITS ETF MSCI SELECT OECD EMERG MARKET GDP 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:19:19 Page 5/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935607    LYXOR UCITS ETF MSCI SELECT OECD EMERG MARKET GDP 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:19:19 Page 6/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935607    LYXOR UCITS ETF MSCI SELECT OECD EMERG MARKET GDP 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:19:19 Page 7/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935607    LYXOR UCITS ETF MSCI SELECT OECD EMERG MARKET GDP 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:10:31 Page 1/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935606    LYXOR UCITS ETF EURO STOXX BANKS 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:10:31 Page 2/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935606    LYXOR UCITS ETF EURO STOXX BANKS 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:10:31 Page 3/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935606    LYXOR UCITS ETF EURO STOXX BANKS 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:10:31 Page 4/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935606    LYXOR UCITS ETF EURO STOXX BANKS 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:10:31 Page 5/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935606    LYXOR UCITS ETF EURO STOXX BANKS 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:10:31 Page 6/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935606    LYXOR UCITS ETF EURO STOXX BANKS 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:10:31 Page 7/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935606    LYXOR UCITS ETF EURO STOXX BANKS 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:10:31 Page 8/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935606    LYXOR UCITS ETF EURO STOXX BANKS 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:10:31 Page 9/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935606    LYXOR UCITS ETF EURO STOXX BANKS 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:28:26 Page 1/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935609    LYXOR 10Y US TREASURY DAILY -2X INVERSE UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:28:26 Page 2/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935609    LYXOR 10Y US TREASURY DAILY -2X INVERSE UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:28:26 Page 3/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935609    LYXOR 10Y US TREASURY DAILY -2X INVERSE UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:28:26 Page 4/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935609    LYXOR 10Y US TREASURY DAILY -2X INVERSE UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:28:26 Page 5/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935609    LYXOR 10Y US TREASURY DAILY -2X INVERSE UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:28:26 Page 6/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935609    LYXOR 10Y US TREASURY DAILY -2X INVERSE UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:40:53 Page 7/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935614    LYXOR UCITS ETF FTSE ITALIA MID CAP 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:40:53 Page 1/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935614    LYXOR UCITS ETF FTSE ITALIA MID CAP 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:40:53 Page 2/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935614    LYXOR UCITS ETF FTSE ITALIA MID CAP 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:40:53 Page 3/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935614    LYXOR UCITS ETF FTSE ITALIA MID CAP 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:40:53 Page 4/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935614    LYXOR UCITS ETF FTSE ITALIA MID CAP 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:40:53 Page 5/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935614    LYXOR UCITS ETF FTSE ITALIA MID CAP 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:40:53 Page 6/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935614    LYXOR UCITS ETF FTSE ITALIA MID CAP 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:40:53 Page 7/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935614    LYXOR UCITS ETF FTSE ITALIA MID CAP 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:40:53 Page 8/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935614    LYXOR UCITS ETF FTSE ITALIA MID CAP 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:49:56 Page 1/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935633    LYXOR UCITS ETF GERMAN MID-CAP MDAX 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:49:56 Page 2/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935633    LYXOR UCITS ETF GERMAN MID-CAP MDAX 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:49:56 Page 3/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935633    LYXOR UCITS ETF GERMAN MID-CAP MDAX 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:49:56 Page 4/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935633    LYXOR UCITS ETF GERMAN MID-CAP MDAX 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:49:56 Page 5/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935633    LYXOR UCITS ETF GERMAN MID-CAP MDAX 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:49:56 Page 6/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935633    LYXOR UCITS ETF GERMAN MID-CAP MDAX 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:49:56 Page 7/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935633    LYXOR UCITS ETF GERMAN MID-CAP MDAX 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:49:56 Page 8/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935633    LYXOR UCITS ETF GERMAN MID-CAP MDAX 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 11:49:56 Page 9/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935633    LYXOR UCITS ETF GERMAN MID-CAP MDAX 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 12:01:22 Page 1/25 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 27/04/18 
PORTFOLIO: 935652    LYXOR FORTUNE SG UCITS ETF MSCI CHINA A 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 
FUND MANAGER: G1 AFI 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 12:01:22 Page 2/25 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 27/04/18 
PORTFOLIO: 935652    LYXOR FORTUNE SG UCITS ETF MSCI CHINA A 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 
FUND MANAGER: G1 AFI 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 12:01:22 Page 3/25 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 27/04/18 
PORTFOLIO: 935652    LYXOR FORTUNE SG UCITS ETF MSCI CHINA A 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 
FUND MANAGER: G1 SGSS PARIS 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 12:01:22 Page 4/25 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 27/04/18 
PORTFOLIO: 935652    LYXOR FORTUNE SG UCITS ETF MSCI CHINA A 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 
FUND MANAGER: G1 SGSS PARIS 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 12:01:22 Page 5/25 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 27/04/18 
PORTFOLIO: 935652    LYXOR FORTUNE SG UCITS ETF MSCI CHINA A 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 
FUND MANAGER: G1 SGSS PARIS 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 12:01:22 Page 6/25 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 27/04/18 
PORTFOLIO: 935652    LYXOR FORTUNE SG UCITS ETF MSCI CHINA A 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 
FUND MANAGER: G1 SGSS PARIS 
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PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 
FUND MANAGER: G1 SGSS PARIS 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 12:01:23 Page 10/25 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 27/04/18 
PORTFOLIO: 935652    LYXOR FORTUNE SG UCITS ETF MSCI CHINA A 

   Fixing currency: WMC WM Closing (EUR) 
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   Fixing currency: WMC WM Closing (EUR) 
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(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 
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PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 
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   Fixing currency: WMC WM Closing (EUR) 
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(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 
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Stock: Main admitted stock on 27/04/18 
PORTFOLIO: 935652    LYXOR FORTUNE SG UCITS ETF MSCI CHINA A 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 
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Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935652    LYXOR FORTUNE SG UCITS ETF MSCI CHINA A 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 
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Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935654    LYXOR UCITS ETF IBOXX GERMANY 1-3Y (DR) 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 
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PORTFOLIO: 935654    LYXOR UCITS ETF IBOXX GERMANY 1-3Y (DR) 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 
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PORTFOLIO: 935654    LYXOR UCITS ETF IBOXX GERMANY 1-3Y (DR) 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 
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PORTFOLIO: 935654    LYXOR UCITS ETF IBOXX GERMANY 1-3Y (DR) 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 
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Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935656    LYXOR UCITS ETF BARCLAYS FLOATING RATE EUR 0-7Y 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 
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(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 
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   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 
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PARTIAL VALIDATION  Portfolio currency: EUR 
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PORTFOLIO: 935656    LYXOR UCITS ETF BARCLAYS FLOATING RATE EUR 0-7Y 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 
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Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935656    LYXOR UCITS ETF BARCLAYS FLOATING RATE EUR 0-7Y 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 
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Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935656    LYXOR UCITS ETF BARCLAYS FLOATING RATE EUR 0-7Y 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 
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Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935656    LYXOR UCITS ETF BARCLAYS FLOATING RATE EUR 0-7Y 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 
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   Fixing currency: WMC WM Closing (EUR) 
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(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 
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PORTFOLIO: 935656    LYXOR UCITS ETF BARCLAYS FLOATING RATE EUR 0-7Y 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 
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Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935657    LYXOR ULTRA LONG DURATION EURO GOVT FTSE MTS 25+Y 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 
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PORTFOLIO: 935657    LYXOR ULTRA LONG DURATION EURO GOVT FTSE MTS 25+Y 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 
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PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 
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(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 
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Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935663    LYXOR MSCI WORLD EX EMU UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 
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(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 
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PORTFOLIO: 935663    LYXOR MSCI WORLD EX EMU UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 
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PORTFOLIO: 935663    LYXOR MSCI WORLD EX EMU UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 
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PORTFOLIO: 935663    LYXOR MSCI WORLD EX EMU UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 
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Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935663    LYXOR MSCI WORLD EX EMU UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 
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PORTFOLIO: 935663    LYXOR MSCI WORLD EX EMU UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 
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PORTFOLIO: 935663    LYXOR MSCI WORLD EX EMU UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 
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Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935666    LYXOR FTSE US QUALITY LOW VOL DIVIDEND UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 12:46:45 Page 2/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935666    LYXOR FTSE US QUALITY LOW VOL DIVIDEND UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 12:46:45 Page 3/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935666    LYXOR FTSE US QUALITY LOW VOL DIVIDEND UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 12:46:45 Page 4/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935666    LYXOR FTSE US QUALITY LOW VOL DIVIDEND UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 12:46:45 Page 5/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935666    LYXOR FTSE US QUALITY LOW VOL DIVIDEND UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 12:46:45 Page 6/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935666    LYXOR FTSE US QUALITY LOW VOL DIVIDEND UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 12:46:45 Page 7/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935666    LYXOR FTSE US QUALITY LOW VOL DIVIDEND UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: USD 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 08:48:02 Page 1/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935805    LYXOR DJ GLOBAL TITANS 50 UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 08:48:02 Page 2/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935805    LYXOR DJ GLOBAL TITANS 50 UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 08:48:03 Page 3/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935805    LYXOR DJ GLOBAL TITANS 50 UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 08:48:03 Page 4/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935805    LYXOR DJ GLOBAL TITANS 50 UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 08:48:03 Page 5/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935805    LYXOR DJ GLOBAL TITANS 50 UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 08:48:03 Page 6/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935805    LYXOR DJ GLOBAL TITANS 50 UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 08:48:03 Page 7/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935805    LYXOR DJ GLOBAL TITANS 50 UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 08:48:03 Page 8/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935805    LYXOR DJ GLOBAL TITANS 50 UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 08:57:52 Page 1/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935942    LYX SMI DAY -2X INV UTS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: CHF 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 08:57:52 Page 2/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935942    LYX SMI DAY -2X INV UTS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: CHF 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 08:57:52 Page 3/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935942    LYX SMI DAY -2X INV UTS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: CHF 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 08:57:52 Page 4/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935942    LYX SMI DAY -2X INV UTS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: CHF 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 08:57:52 Page 5/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935942    LYX SMI DAY -2X INV UTS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: CHF 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 08:57:52 Page 6/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935942    LYX SMI DAY -2X INV UTS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: CHF 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 08:57:52 Page 7/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935942    LYX SMI DAY -2X INV UTS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: CHF 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 09:07:14 Page 1/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935941    LYX DAYLY SHORTDAX 2X UCETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 09:07:15 Page 2/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935941    LYX DAYLY SHORTDAX 2X UCETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 09:07:15 Page 3/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935941    LYX DAYLY SHORTDAX 2X UCETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 09:07:15 Page 4/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935941    LYX DAYLY SHORTDAX 2X UCETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 09:07:15 Page 5/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935941    LYX DAYLY SHORTDAX 2X UCETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 09:07:15 Page 6/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935941    LYX DAYLY SHORTDAX 2X UCETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 09:07:15 Page 7/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935941    LYX DAYLY SHORTDAX 2X UCETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 09:07:15 Page 8/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935941    LYX DAYLY SHORTDAX 2X UCETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 09:21:57 Page 1/11 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935967    LYX IBX35 DBL APAL D UC ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 09:21:57 Page 2/11 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935967    LYX IBX35 DBL APAL D UC ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 09:21:57 Page 3/11 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935967    LYX IBX35 DBL APAL D UC ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 09:21:57 Page 4/11 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935967    LYX IBX35 DBL APAL D UC ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 09:21:57 Page 5/11 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935967    LYX IBX35 DBL APAL D UC ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 09:21:57 Page 6/11 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935967    LYX IBX35 DBL APAL D UC ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 09:21:57 Page 7/11 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935967    LYX IBX35 DBL APAL D UC ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 09:21:57 Page 8/11 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935967    LYX IBX35 DBL APAL D UC ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 09:21:57 Page 9/11 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935967    LYX IBX35 DBL APAL D UC ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 09:21:58 Page 10/11 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935967    LYX IBX35 DBL APAL D UC ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 09:21:58 Page 11/11 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935967    LYX IBX35 DBL APAL D UC ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 09:35:51 Page 1/6 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935968    LYX IBX35 DBL INV D UC ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 09:35:51 Page 2/6 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935968    LYX IBX35 DBL INV D UC ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 09:35:51 Page 3/6 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935968    LYX IBX35 DBL INV D UC ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 09:35:51 Page 4/6 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935968    LYX IBX35 DBL INV D UC ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 09:35:51 Page 5/6 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935968    LYX IBX35 DBL INV D UC ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 09:35:51 Page 6/6 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935968    LYX IBX35 DBL INV D UC ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 09:50:51 Page 1/6 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935919    LYXOR IBEX 35 INVERSO DIARIO UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 09:50:51 Page 2/6 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935919    LYXOR IBEX 35 INVERSO DIARIO UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 09:50:51 Page 3/6 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935919    LYXOR IBEX 35 INVERSO DIARIO UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 09:50:51 Page 4/6 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935919    LYXOR IBEX 35 INVERSO DIARIO UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 09:50:51 Page 5/6 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935919    LYXOR IBEX 35 INVERSO DIARIO UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 09:50:51 Page 6/6 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935919    LYXOR IBEX 35 INVERSO DIARIO UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 10:29:36 Page 1/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935928    LYX NASQ-100 D 2X LEV UC ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 10:29:36 Page 2/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935928    LYX NASQ-100 D 2X LEV UC ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 10:29:36 Page 3/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935928    LYX NASQ-100 D 2X LEV UC ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 10:29:36 Page 4/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935928    LYX NASQ-100 D 2X LEV UC ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 10:29:36 Page 5/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935928    LYX NASQ-100 D 2X LEV UC ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 10:29:36 Page 6/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935928    LYX NASQ-100 D 2X LEV UC ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 10:29:36 Page 7/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935928    LYX NASQ-100 D 2X LEV UC ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 08/05/18 at 10:29:36 Page 8/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935928    LYX NASQ-100 D 2X LEV UC ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 09:59:45 Page 1/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935615    LYXOR PEA PME (DR) UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 09:59:45 Page 2/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935615    LYXOR PEA PME (DR) UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 09:59:45 Page 3/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935615    LYXOR PEA PME (DR) UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 09:59:45 Page 4/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935615    LYXOR PEA PME (DR) UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 09:59:45 Page 5/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935615    LYXOR PEA PME (DR) UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 09:59:45 Page 6/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935615    LYXOR PEA PME (DR) UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 09:59:45 Page 7/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935615    LYXOR PEA PME (DR) UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 09:59:45 Page 8/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935615    LYXOR PEA PME (DR) UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



DIV01 – GA00D 
Arnaud CHESNAIS, on 25/05/18 at 08:07:56 Page 29/41 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935978    LYXOR RUSSELL 1000 GROWTH UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



DIV01 – GA00D 
Arnaud CHESNAIS, on 25/05/18 at 08:07:56 Page 30/41 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935978    LYXOR RUSSELL 1000 GROWTH UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



DIV01 – GA00D 
Arnaud CHESNAIS, on 25/05/18 at 08:07:56 Page 31/41 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935978    LYXOR RUSSELL 1000 GROWTH UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



DIV01 – GA00D 
Arnaud CHESNAIS, on 25/05/18 at 08:07:56 Page 32/41 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935978    LYXOR RUSSELL 1000 GROWTH UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



DIV01 – GA00D 
Arnaud CHESNAIS, on 25/05/18 at 08:07:56 Page 33/41 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935978    LYXOR RUSSELL 1000 GROWTH UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



DIV01 – GA00D 
Arnaud CHESNAIS, on 25/05/18 at 08:07:56 Page 34/41 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935978    LYXOR RUSSELL 1000 GROWTH UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



DIV01 – GA00D 
Arnaud CHESNAIS, on 25/05/18 at 08:07:56 Page 35/41 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935978    LYXOR RUSSELL 1000 GROWTH UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



DIV01 – GA00D 
Arnaud CHESNAIS, on 25/05/18 at 08:07:56 Page 36/41 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935978    LYXOR RUSSELL 1000 GROWTH UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



DIV01 – GA00D 
Arnaud CHESNAIS, on 25/05/18 at 08:07:56 Page 37/41 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935978    LYXOR RUSSELL 1000 GROWTH UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



DIV01 – GA00D 
Arnaud CHESNAIS, on 25/05/18 at 08:07:56 Page 21/41 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935977    LYXOR RUSSELL 1000 VALUE UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



DIV01 – GA00D 
Arnaud CHESNAIS, on 25/05/18 at 08:07:56 Page 22/41 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935977    LYXOR RUSSELL 1000 VALUE UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



DIV01 – GA00D 
Arnaud CHESNAIS, on 25/05/18 at 08:07:56 Page 23/41 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935977    LYXOR RUSSELL 1000 VALUE UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



DIV01 – GA00D 
Arnaud CHESNAIS, on 25/05/18 at 08:07:56 Page 24/41 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935977    LYXOR RUSSELL 1000 VALUE UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



DIV01 – GA00D 
Arnaud CHESNAIS, on 25/05/18 at 08:07:56 Page 25/41 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935977    LYXOR RUSSELL 1000 VALUE UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



DIV01 – GA00D 
Arnaud CHESNAIS, on 25/05/18 at 08:07:56 Page 26/41 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935977    LYXOR RUSSELL 1000 VALUE UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



DIV01 – GA00D 
Arnaud CHESNAIS, on 25/05/18 at 08:07:56 Page 27/41 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935977    LYXOR RUSSELL 1000 VALUE UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



DIV01 – GA00D 
Arnaud CHESNAIS, on 25/05/18 at 08:07:56 Page 28/41 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935977    LYXOR RUSSELL 1000 VALUE UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 19:01:44 Page 1/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935819    LYXOR CAC40 DAILY 2X LEV U E 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 19:01:44 Page 2/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935819    LYXOR CAC40 DAILY 2X LEV U E 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 19:01:44 Page 3/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935819    LYXOR CAC40 DAILY 2X LEV U E 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 19:01:45 Page 4/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935819    LYXOR CAC40 DAILY 2X LEV U E 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 19:01:45 Page 5/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935819    LYXOR CAC40 DAILY 2X LEV U E 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 19:01:45 Page 6/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935819    LYXOR CAC40 DAILY 2X LEV U E 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 07/05/18 at 19:01:45 Page 7/7 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935819    LYXOR CAC40 DAILY 2X LEV U E 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 10:31:05 Page 1/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935930    LYXOR CAC 40 DAILY -2X INVERSE UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 10:31:05 Page 2/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935930    LYXOR CAC 40 DAILY -2X INVERSE UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 10:31:05 Page 3/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935930    LYXOR CAC 40 DAILY -2X INVERSE UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 
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Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935930    LYXOR CAC 40 DAILY -2X INVERSE UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 10:31:05 Page 5/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935930    LYXOR CAC 40 DAILY -2X INVERSE UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 10:31:05 Page 6/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935930    LYXOR CAC 40 DAILY -2X INVERSE UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 10:31:05 Page 7/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935930    LYXOR CAC 40 DAILY -2X INVERSE UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 10:31:05 Page 8/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935930    LYXOR CAC 40 DAILY -2X INVERSE UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 10:31:05 Page 9/9 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935930    LYXOR CAC 40 DAILY -2X INVERSE UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 

 
(Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV 

 

 

 
 
 
 
 
 
 
 
 
 

 



BGLFA – GA5B3 
Raghavendra RV-RAO, on 17/05/18 at 10:40:51 Page 1/8 

Inventory of the history of the valuation (HISINV) 
 

Stock: Main admitted stock on 30/04/18 
PORTFOLIO: 935882    LYXOR CAC 40 DAILY (-1X) INVERSE UCITS ETF 

   Fixing currency: WMC WM Closing (EUR) 
PARTIAL VALIDATION  Portfolio currency: EUR 
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