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The annual general meeting of the Shareholders of the Company is held at the registered office of the Company or at such
other place in Luxembourg as indicated in the convening notice on the last Monday of February of each year at 2 p.m.
Luxembourg time. If this day is not a business day, the annual general meeting shall be held on the next following full
business day.
To the extent required by Luxembourg law, notices of all general meetings will be published in the Recueil Electronique des
Sociétés et Associations on the Registre du Commerce des Sociétés ("RCS") website of Luxembourg (the “RESA”), in a
Luxembourgish newspaper and in any other newspapers that the Board of Directors of the Company may determine and
will be sent by mail to the registered shareholders, at least 8 days before the date of the general meeting.
The financial year (“Financial Year”) of the Company starts on the first day of November in each year and ends on the last
day of October of the next year.
The annual reports including audited financial statements are published within 4 months after the end of the Financial Year
and the unaudited semi-annual reports are published within 2 months at the end of the relevant period. The reports include
separate information on each of the Sub-Funds as well as combined information on all Sub-Funds. The reports are available
at the registered office of the Company during normal business hours.
A detailed schedule of portfolio changes during the year is available free of charge upon request at the registered office of
the Company.
The Company has been established for an undetermined period.
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Statement of Net Assets
(expressed in the Sub-Fund’s currency) 

LYXOR Index Fund -
Lyxor Core Euro

Stoxx 50 (DR)

LYXOR Index Fund -
Lyxor Core Euro

Stoxx 300 (DR)

LYXOR Index Fund -
Lyxor Core Stoxx
Europe 600 (DR)

EUREUREURNotes

ASSETS
298 057 960315 666 9392 169 972 441Securities portfolio at cost

56 864 05868 038 825313 022 577Net unrealised profit/ (loss)
354 922 018383 705 7642 482 995 018Securities portfolio at market value

2 727 231775 2436 516 098Cash at bank
58 027116 958532 634Receivable for securities sold

---Receivable on swaps
--6 010 598Receivable on spot exchange

661 416738 3005 095 972Dividends receivable, net
---Interest receivable on bonds
---Swaps at market value
--56 242Unrealised appreciation on forward foreign exchange contracts
-6 63029 905Unrealised appreciation on financial futures contracts 
---Formation expenses, net

123 635158 520566 677Other assets

358 492 327385 501 4152 501 803 144

LIABILITIES
--1 855Bank Overdraft
---Payable for securities purchased
---Payable on swaps
--6 006 918Payable on spot exchange

42 35549 566296 341Management fees payable
---Performance fees payable
---Depositary fees payable

75703-Taxe d’abonnement payable
---Administration fees payable
---Registrar Agent fees payable 
---Professional fees payable
---Interest and bank charges payable
---Swaps at market value
--23 157Unrealised depreciation on forward foreign exchange contracts

19 190--Unrealised depreciation on financial futures contracts
3 5716083 550Other liabilities

65 19150 8776 331 821

358 427 136385 450 5382 495 471 323TOTAL NET ASSETS

2
2

2.8,9
2.6,8
2.7,7
2.10

3
4
5
6
5
5
5

2.8,9
2.6,8
2.7,7
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LYXOR Index Fund -
Lyxor $ Floating 

Rate Note
UCITS ETF

LYXOR Index Fund -
Lyxor ESG USD 
High Yield (DR)

UCITS ETF

LYXOR Index Fund -
Lyxor ESG USD

Corporate Bond (DR)
UCITS ETF

USDUSDUSDNotes

ASSETS
120 392 440Securities portfolio at cost
(2 527 866)Net unrealised profit/ (loss)

117 864 574Securities portfolio at market value
-Cash at bank

989 425Receivable for securities sold
6 200 495Receivable on swaps

-Receivable on spot exchange
-Dividends receivable, net

855 012Interest receivable on bonds
117 907 399Swaps at market value

-Unrealised appreciation on forward foreign exchange contracts
-Unrealised appreciation on financial futures contracts 
-Formation expenses, net
-Other assets

243 816 905

LIABILITIES
-Bank Overdraft

6 977 823Payable for securities purchased
212 097Payable on swaps

-Payable on spot exchange
11 255Management fees payable

-Performance fees payable
-Depositary fees payable
-Taxe d’abonnement payable
-Administration fees payable
-Registrar Agent fees payable 
-Professional fees payable
-Interest and bank charges payable

118 719 585Swaps at market value
-Unrealised depreciation on forward foreign exchange contracts
-Unrealised depreciation on financial futures contracts
-Other liabilities

125 920 760

117 896 145TOTAL NET ASSETS

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency) 

2
2

2.8,9
2.6,8
2.7,7
2.10

3
4
5
6
5
5
5

2.8,9
2.6,8
2.7,7

171 540 067
(4 762 823)

166 777 244
800 118

2 550 028
-
-

4 393
1 400 489

-
1 129 206

-
-
-

172 661 478

129 388
4 495 367

-
-

61 982
-
-
-
-
-
-
-
-

121 212
-

4 758

4 812 707

167 848 771

133 633 836
(205 409)

133 428 427
2 533 806
3 998 973

-
-
-

-
-
-

534 750
7 789 292

-
-

18 704
-
-
-
-
-
-
-
-

-
6 640

2 007 003
-

916 161

142 884 370

5 065

8 354 451

134 529 919
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LYXOR Index Fund -
Lyxor MSCI EMU

Growth (DR)
UCITS ETF

LYXOR Index Fund -
Lyxor EuroMTS

10Y Italy BTP
Government Bond

(DR) UCITS ETF

LYXOR Index Fund -
Lyxor EuroMTS 1-3Y

Italy BTP Government
Bond (DR) UCITS ETF

EUREUREURNotes

ASSETS
40 985 178115 580 46665 829 701Securities portfolio at cost
13 047 910(1 440 067)(686 035)Net unrealised profit/ (loss)
54 033 088114 140 39965 143 666Securities portfolio at market value

141 5152 880-Cash at bank
-1 830 9134 407 063Receivable for securities sold
---Receivable on swaps
---Receivable on spot exchange

34 878--Dividends receivable, net
-571 681516 510Interest receivable on bonds
---Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts

1 000--Unrealised appreciation on financial futures contracts 
---Formation expenses, net
--Other assets

54 210 48170 067 239

LIABILITIES
--312 246Bank Overdraft
-1 797 3604 387 262Payable for securities purchased
---Payable on swaps
---Payable on spot exchange

38 49633 02320 037Management fees payable
---Performance fees payable
---Depositary fees payable
---Taxe d’abonnement payable
---Administration fees payable
---Registrar Agent fees payable 
---Professional fees payable
---Interest and bank charges payable
---Swaps at market value
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts

2747Other liabilities

38 5234 719 592

54 171 958114 715 44665 347 647TOTAL NET ASSETS

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency) 

2
2

2.8,9
2.6,8
2.7,7
2.10

3
4
5
6
5
5
5

2.8,9
2.6,8
2.7,7

116 545 873

-

44

1 830 427
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LYXOR Index Fund -
Lyxor BofAML $ 

Short Term 
High Yield Bond

UCITS ETF

LYXOR Index Fund -
Lyxor MSCI EMU

Value (DR) 
UCITS ETF

LYXOR Index Fund -
Lyxor MSCI EMU

Small Cap (DR) 
UCITS ETF

USDEUREURNotes

ASSETS
33 141 460357 593 500221 767 307Securities portfolio at cost

(763 172)42 254 68438 239 670Net unrealised profit/ (loss)
32 378 288399 848 184260 006 977Securities portfolio at market value

10172 56616 909Cash at bank
-75 28319 716Receivable for securities sold

319 945--Receivable on swaps
---Receivable on spot exchange
-986 202367 861Dividends receivable, net

291 412--Interest receivable on bonds
32 417 672--Swaps at market value

---Unrealised appreciation on forward foreign exchange contracts
--900Unrealised appreciation on financial futures contracts 
---Formation expenses, net
-230 447201 270Other assets

65 407 327401 312 682260 613 633

LIABILITIES
719 549659 200Bank Overdraft

319 945-102 963Payable for securities purchased
---Payable on swaps
---Payable on spot exchange

9 073272 759171 999Management fees payable
---Performance fees payable
---Depositary fees payable
---Taxe d’abonnement payable
---Administration fees payable
---Registrar Agent fees payable 
---Professional fees payable
---Interest and bank charges payable

32 669 700--Swaps at market value
---Unrealised depreciation on forward foreign exchange contracts
-4 060-Unrealised depreciation on financial futures contracts
-2 314927Other liabilities

32 998 725298 682935 089

32 408 602401 014 000259 678 544TOTAL NET ASSETS

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency) 

2
2

2.8,9
2.6,8
2.7,7
2.10

3
4
5
6
5
5
5

2.8,9
2.6,8
2.7,7
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LYXOR Index Fund -
Lyxor EuroMTS
Covered Bond

Aggregate 
UCITS ETF

LYXOR Index Fund -
Lyxor Euro

Government Bond
25+Y (DR) 

UCITS ETF

LYXOR Index Fund -
Lyxor BofAML €

Short Term High Yield
Bond UCITS ETF

EUREUREURNotes

ASSETS
62 036 814226 855 924131 526 933Securities portfolio at cost

(446 951)(8 884 297)541 404Net unrealised profit/ (loss)
61 589 863217 971 627132 068 337Securities portfolio at market value

5518 7207Cash at bank
2 219 3343 039 79813 605 763Receivable for securities sold
4 389 876-9 388 345Receivable on swaps

---Receivable on spot exchange
---Dividends receivable, net

291 5381 604 5841 094 600Interest receivable on bonds
61 830 499-132 857 991Swaps at market value

---Unrealised appreciation on forward foreign exchange contracts
---Unrealised appreciation on financial futures contracts 
---Formation expenses, net
---Other assets

130 321 115223 134 729289 015 043

LIABILITIES
---Bank Overdraft

4 389 8763 518 41011 580 366Payable for securities purchased
2 219 334-11 413 742Payable on swaps

---Payable on spot exchange
8 73138 33532 556Management fees payable

---Performance fees payable
---Depositary fees payable
---Taxe d’abonnement payable
---Administration fees payable
---Registrar Agent fees payable 
---Professional fees payable
---Interest and bank charges payable

61 881 400-133 162 937Swaps at market value
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
-924-Other liabilities

68 499 3413 557 669156 189 601

61 821 774219 577 060132 825 442TOTAL NET ASSETS

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency) 

2
2

2.8,9
2.6,8
2.7,7
2.10

3
4
5
6
5
5
5

2.8,9
2.6,8
2.7,7
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LYXOR Index Fund -
Lyxor Global High
Yield Sustainable

Exposure 
UCITS ETF

LYXOR Index Fund -
Lyxor ESG Euro
High Yield (DR)

UCITS ETF

LYXOR Index Fund -
Lyxor Global Gender

Equality (DR) 
UCITS ETF

USDEURUSDNotes

ASSETS
23 638 70776 775 63941 832 220Securities portfolio at cost

(542 957)102 8137 721 054Net unrealised profit/ (loss)
23 095 75076 878 45249 553 274Securities portfolio at market value

-235 448171 521Cash at bank
188 4834 282 402-Receivable for securities sold
499 201--Receivable on swaps

---Receivable on spot exchange
--45 054Dividends receivable, net

221 878975 403-Interest receivable on bonds
23 376 960--Swaps at market value

---Unrealised appreciation on forward foreign exchange contracts
---Unrealised appreciation on financial futures contracts 
---Formation expenses, net
---Other assets

47 382 27282 371 70549 769 849

LIABILITIES
--143 152Bank Overdraft

499 2014 468 809-Payable for securities purchased
188 483--Payable on swaps

---Payable on spot exchange
5 14324 18215 657Management fees payable

---Performance fees payable
---Depositary fees payable
---Taxe d’abonnement payable
---Administration fees payable
---Registrar Agent fees payable 
---Professional fees payable
---Interest and bank charges payable

23 317 628--Swaps at market value
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
-970602Other liabilities

24 010 4554 493 961159 411

23 371 81777 877 74449 610 438TOTAL NET ASSETS

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency) 

2
2

2.8,9
2.6,8
2.7,7
2.10

3
4
5
6
5
5
5

2.8,9
2.6,8
2.7,7
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LYXOR Index Fund -
Lyxor Smart

Overnight Return

LYXOR Index Fund -
Lyxor Stoxx Europe

Select Dividend 30
UCITS ETF

LYXOR Index Fund -
Lyxor SG Global

Value Beta UCITS ETF

EUREUREURNotes

ASSETS
1 285 667 950149 864 77122 285 144Securities portfolio at cost

74 757 522(1 917 620)615 535Net unrealised profit/ (loss)
1 360 425 472147 947 15122 900 679Securities portfolio at market value

-44 861-Cash at bank
-8 122 574-Receivable for securities sold

769 240779 848-Receivable on swaps
---Receivable on spot exchange
---Dividends receivable, net
---Interest receivable on bonds

1 348 730 437148 747 93323 091 986Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts
---Unrealised appreciation on financial futures contracts 
---Formation expenses, net

10--Other assets

2 709 925 159305 642 36745 992 665

LIABILITIES
40--Bank Overdraft

769 2408 902 209-Payable for securities purchased
---Payable on swaps
---Payable on spot exchange
-2 4467 545Management fees payable
---Performance fees payable
---Depositary fees payable

9 401--Taxe d’abonnement payable
229 996--Administration fees payable

---Registrar Agent fees payable 
---Professional fees payable
---Interest and bank charges payable

1 360 425 472147 947 15122 900 679Swaps at market value
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
-2 083-Other liabilities

1 361 434 149156 853 88922 908 224

1 348 491 010148 788 47823 084 441TOTAL NET ASSETS

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency) 

2
2

2.8,9
2.6,8
2.7,7
2.10

3
4
5
6
5
5
5

2.8,9
2.6,8
2.7,7
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LYXOR Index Fund -
Crystal Europe

Equity

LYXOR Index Fund -
Lyxor BTP

Monthly (-1x) 
Inverse 

UCITS ETF

LYXOR Index Fund -
Lyxor Alpha Plus

Fund

EUREUREURNotes

ASSETS
7 508 1719 966 00989 573 110Securities portfolio at cost

(46 131)(98 284)9 610 535Net unrealised profit/ (loss)
7 462 0409 867 72599 183 645Securities portfolio at market value

--5 851 214Cash at bank
517 985143 388-Receivable for securities sold

13 784547 618-Receivable on swaps
---Receivable on spot exchange
---Dividends receivable, net
-26 921-Interest receivable on bonds

7 480 9329 891 320-Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts
---Unrealised appreciation on financial futures contracts 
--740Formation expenses, net

62-347Other assets

15 474 80320 476 972105 035 946

LIABILITIES
-8-Bank Overdraft

531 769547 618-Payable for securities purchased
-143 388-Payable on swaps
---Payable on spot exchange

26 4353 22762 813Management fees payable
-76 834Performance fees payable
-12 129Depositary fees payable
-554Taxe d’abonnement payable
-19 158Administration fees payable
-635Registrar Agent fees payable 
-7 504Professional fees payable
-514Interest and bank charges payable

7 462 0409 894 646-Swaps at market value
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
--998Other liabilities

8 025 58510 588 887181 139

7 449 2189 888 085104 854 807TOTAL NET ASSETS

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency) 

2
2

2.8,9
2.6,8
2.7,7
2.10

3
4
5
6
5
5
5

2.8,9
2.6,8
2.7,7

-
-

62
5 279

-
-
-
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LYXOR Index Fund
APRIL 30, 2021

LYXOR Index Fund -
Lyxor FTSE

EPRA/NAREIT
United States

UCITS ETF

LYXOR Index Fund -
Lyxor Stoxx Europe

600 Real Estate
UCITS ETF

LYXOR Index Fund -
Lyxor Privex 

UCITS ETF

EUREUREURNotes

ASSETS
11 132 95731 606 20927 660 677Securities portfolio at cost

626 745504 5271 071 021Net unrealised profit/ (loss)
11 759 70232 110 73628 731 698Securities portfolio at market value

10 394--Cash at bank
--41 806Receivable for securities sold
---Receivable on swaps
---Receivable on spot exchange
---Dividends receivable, net
---Interest receivable on bonds

11 866 15532 384 32128 731 146Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts
---Unrealised appreciation on financial futures contracts 
---Formation expenses, net
---Other assets

23 636 25164 495 05757 504 650

LIABILITIES
7 950--Bank Overdraft

---Payable for securities purchased
--41 806Payable on swaps
---Payable on spot exchange

3 6428 47715 879Management fees payable
---Performance fees payable
---Depositary fees payable
---Taxe d’abonnement payable
---Administration fees payable
---Registrar Agent fees payable 
---Professional fees payable
---Interest and bank charges payable

11 759 70232 110 73628 731 698Swaps at market value
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts

282--Other liabilities

11 771 57632 119 21328 789 383

11 864 67532 375 84428 715 267TOTAL NET ASSETS

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency) 

2
2

2.8,9
2.6,8
2.7,7
2.10

3
4
5
6
5
5
5

2.8,9
2.6,8
2.7,7
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LYXOR Index Fund
APRIL 30, 2021

LYXOR Index Fund -
Lyxor Stoxx Europe

600 Financial
Services UCITS ETF

LYXOR Index Fund -
Lyxor Stoxx Europe
600 Construction &

Materials UCITS ETF

LYXOR Index Fund -
Lyxor FTSE

EPRA/NAREIT Global
Developed UCITS ETF

EUREUREURNotes

ASSETS
29 382 03040 113 956154 063 082Securities portfolio at cost

803 157959 4513 072 940Net unrealised profit/ (loss)
30 185 18741 073 407157 136 022Securities portfolio at market value

108--Cash at bank
1 532 0151 724 510-Receivable for securities sold

125 454251 5011 576 909Receivable on swaps
---Receivable on spot exchange
---Dividends receivable, net
---Interest receivable on bonds

30 209 89041 130 344158 091 793Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts
---Unrealised appreciation on financial futures contracts 
---Formation expenses, net
---Other assets

62 052 65484 179 762316 804 724

LIABILITIES
---Bank Overdraft

1 657 4691 976 0111 576 909Payable for securities purchased
---Payable on swaps
---Payable on spot exchange

7 09310 08657 274Management fees payable
---Performance fees payable
---Depositary fees payable
---Taxe d’abonnement payable
---Administration fees payable
---Registrar Agent fees payable 
---Professional fees payable
---Interest and bank charges payable

30 185 18741 073 407157 136 022Swaps at market value
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
---Other liabilities

31 849 74943 059 504158 770 205

30 202 90541 120 258158 034 519TOTAL NET ASSETS

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency) 

2
2

2.8,9
2.6,8
2.7,7
2.10

3
4
5
6
5
5
5

2.8,9
2.6,8
2.7,7
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LYXOR Index Fund
APRIL 30, 2021

LYXOR Index Fund -
Lyxor Stoxx Europe

600 Industrial 
Goods & Services

UCITS ETF

LYXOR Index Fund -
Lyxor Stoxx Europe

600 Healthcare
UCITS ETF

LYXOR Index Fund -
Lyxor Stoxx Europe

600 Food & Beverage
UCITS ETF

EUREUREURNotes

ASSETS
87 113 439357 675 947156 802 541Securities portfolio at cost
2 283 32812 630 1477 532 665Net unrealised profit/ (loss)

89 396 767370 306 094164 335 206Securities portfolio at market value
-6 521-Cash at bank

6 582 0975 124 37112 285 925Receivable for securities sold
1 150 64946 439-Receivable on swaps

---Receivable on spot exchange
43817 5702 949Dividends receivable, net

---Interest receivable on bonds
89 204 488371 885 277164 534 471Swaps at market value

---Unrealised appreciation on forward foreign exchange contracts
---Unrealised appreciation on financial futures contracts 
---Formation expenses, net
-37 831-Other assets

186 334 439747 424 103341 158 551

LIABILITIES
75561 5255 416Bank Overdraft

7 423 5535 170 8104 843 499Payable for securities purchased
309 193-7 442 427Payable on swaps

---Payable on spot exchange
22 02391 04639 003Management fees payable

---Performance fees payable
---Depositary fees payable
---Taxe d’abonnement payable
---Administration fees payable
---Registrar Agent fees payable 
---Professional fees payable
---Interest and bank charges payable

89 396 768370 306 094164 335 206Swaps at market value
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
---Other liabilities

97 152 292375 629 475176 665 551

89 182 147371 794 628164 493 000TOTAL NET ASSETS

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency) 

2
2

2.8,9
2.6,8
2.7,7
2.10

3
4
5
6
5
5
5

2.8,9
2.6,8
2.7,7
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LYXOR Index Fund
APRIL 30, 2021

LYXOR Index Fund -
Lyxor Stoxx Europe

600 Oil & Gas
UCITS ETF

LYXOR Index Fund -
Lyxor Stoxx Europe

600 Media
UCITS ETF

LYXOR Index Fund -
Lyxor Stoxx Europe

600 Insurance
UCITS ETF

EUREUREURNotes

ASSETS
302 033 5967 065 52665 645 794Securities portfolio at cost

11 346 142197 9393 685 105Net unrealised profit/ (loss)
313 379 7387 263 46569 330 899Securities portfolio at market value

-1 541-Cash at bank
45 894 714-2 263 350Receivable for securities sold

--618 412Receivable on swaps
---Receivable on spot exchange

2 317--Dividends receivable, net
---Interest receivable on bonds

312 465 2817 331 45369 497 776Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts
---Unrealised appreciation on financial futures contracts 
---Formation expenses, net

158 568--Other assets

671 900 61814 596 459141 710 437

LIABILITIES
160 8608507Bank Overdraft

40 267 550-2 881 762Payable for securities purchased
5 627 164--Payable on swaps

---Payable on spot exchange
79 6051 64617 811Management fees payable

---Performance fees payable
---Depositary fees payable
---Taxe d’abonnement payable
---Administration fees payable
---Registrar Agent fees payable 
---Professional fees payable
---Interest and bank charges payable

313 379 7387 263 46569 330 899Swaps at market value
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
-124-Other liabilities

359 514 9177 265 24372 230 979

312 385 7017 331 21669 479 458TOTAL NET ASSETS

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency) 

2
2

2.8,9
2.6,8
2.7,7
2.10

3
4
5
6
5
5
5

2.8,9
2.6,8
2.7,7
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LYXOR Index Fund
APRIL 30, 2021

LYXOR Index Fund -
Lyxor Stoxx Europe

600 Technology
UCITS ETF

LYXOR Index Fund -
Lyxor Stoxx Europe

600 Retail
UCITS ETF

LYXOR Index Fund -
Lyxor Stoxx Europe

600 Personal &
Household Goods

UCITS ETF

EUREUREURNotes

ASSETS
128 064 1788 215 96228 145 567Securities portfolio at cost

5 356 53768 8032 591 569Net unrealised profit/ (loss)
133 420 7158 284 76530 737 136Securities portfolio at market value

---Cash at bank
6 231 078772 322813 090Receivable for securities sold

597 129-355 056Receivable on swaps
---Receivable on spot exchange

238-1 253Dividends receivable, net
---Interest receivable on bonds

133 855 5838 270 61330 798 531Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts
---Unrealised appreciation on financial futures contracts 
---Formation expenses, net
---Other assets

274 104 74317 327 70062 705 066

LIABILITIES
233-1 855Bank Overdraft

6 828 207720 6831 168 146Payable for securities purchased
-51 638-Payable on swaps
---Payable on spot exchange

32 7032 1567 840Management fees payable
---Performance fees payable
---Depositary fees payable
---Taxe d’abonnement payable
---Administration fees payable
---Registrar Agent fees payable 
---Professional fees payable
---Interest and bank charges payable

133 420 7158 284 76530 737 136Swaps at market value
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
---Other liabilities

140 281 8589 059 24231 914 977

133 822 8858 268 45830 790 089TOTAL NET ASSETS

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency) 

2
2

2.8,9
2.6,8
2.7,7
2.10

3
4
5
6
5
5
5

2.8,9
2.6,8
2.7,7
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LYXOR Index Fund
APRIL 30, 2021

LYXOR Index Fund -
Lyxor Stoxx 
Europe 600 

Utilities
UCITS ETF

LYXOR Index Fund -
Lyxor Stoxx
Europe 600

Travel & Leisure
UCITS ETF

LYXOR Index Fund -
Lyxor Stoxx 
Europe 600

Telecommunications
UCITS ETF

EUREUREURNotes

ASSETS
90 615 337130 648 084132 642 670Securities portfolio at cost

2 937 612639 9044 843 456Net unrealised profit/ (loss)
93 552 949131 287 988137 486 126Securities portfolio at market value

260-141Cash at bank
-15 174 4436 364 498Receivable for securities sold
--8 622 901Receivable on swaps
---Receivable on spot exchange

7863 495-Dividends receivable, net
---Interest receivable on bonds

93 938 164131 708 412137 847 119Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts
---Unrealised appreciation on financial futures contracts 
---Formation expenses, net
---Other assets

187 492 159278 174 338290 320 785

LIABILITIES
-3 480-Bank Overdraft
-12 659 18214 987 400Payable for securities purchased
-2 515 261-Payable on swaps
---Payable on spot exchange

24 18431 29532 863Management fees payable
---Performance fees payable
---Depositary fees payable
---Taxe d’abonnement payable
---Administration fees payable
---Registrar Agent fees payable 
---Professional fees payable
---Interest and bank charges payable

93 552 949131 287 988137 486 126Swaps at market value
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
---Other liabilities

93 577 133146 497 206152 506 389

93 915 026131 677 132137 814 396TOTAL NET ASSETS

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency) 

2
2

2.8,9
2.6,8
2.7,7
2.10

3
4
5
6
5
5
5

2.8,9
2.6,8
2.7,7
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LYXOR Index Fund
APRIL 30, 2021

LYXOR Index Fund -
Lyxor Stoxx Europe

600 Basic Resources
UCITS ETF

LYXOR Index Fund -
Lyxor Stoxx Europe

600 Banks 
UCITS ETF

LYXOR Index Fund -
Lyxor Stoxx 
Europe 600

Automobiles & Parts
UCITS ETF

EUREUREURNotes

ASSETS
839 319 299792 361 171151 712 801Securities portfolio at cost

17 186 35975 394 068307 581Net unrealised profit/ (loss)
856 505 658867 755 239152 020 382Securities portfolio at market value

---Cash at bank
107 855 49635 835 7049 091 706Receivable for securities sold

-25 176 283-Receivable on swaps
---Receivable on spot exchange
-2 213-Dividends receivable, net
---Interest receivable on bonds

854 204 412870 276 010152 089 571Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts
---Unrealised appreciation on financial futures contracts 
---Formation expenses, net
---Other assets

1 818 565 5661 799 045 449313 201 659

LIABILITIES
-2 202-Bank Overdraft

91 692 13561 011 9875 641 661Payable for securities purchased
16 163 361-3 450 045Payable on swaps

---Payable on spot exchange
213 315205 38943 546Management fees payable

---Performance fees payable
---Depositary fees payable
---Taxe d’abonnement payable
---Administration fees payable
---Registrar Agent fees payable 
---Professional fees payable
---Interest and bank charges payable

856 505 658867 755 239152 020 382Swaps at market value
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
---Other liabilities

964 574 469928 974 817161 155 634

853 991 097870 070 632152 046 025TOTAL NET ASSETS

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency) 

2
2

2.8,9
2.6,8
2.7,7
2.10

3
4
5
6
5
5
5

2.8,9
2.6,8
2.7,7
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LYXOR Index Fund
APRIL 30, 2021

LYXOR Index Fund -
Lyxor MSCI Smart

Cities ESG Filtered
(DR) UCITS ETF

LYXOR Index Fund -
Lyxor Robotics & AI

UCITS ETF

LYXOR Index Fund -
Lyxor Stoxx Europe

600 Chemicals 
UCITS ETF

USDUSDEURNotes

ASSETS
38 008 325414 187 38529 732 932Securities portfolio at cost
3 480 966508 991881 393Net unrealised profit/ (loss)

41 489 291414 696 37630 614 325Securities portfolio at market value
376 56456Cash at bank

4 2764 329 2442 304 856Receivable for securities sold
---Receivable on swaps
---Receivable on spot exchange

56 939--Dividends receivable, net
---Interest receivable on bonds
-411 474 53830 409 656Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts

6 503--Unrealised appreciation on financial futures contracts 
---Formation expenses, net
---Other assets

41 933 573830 500 16363 328 843

LIABILITIES
139 082--Bank Overdraft

-4 280 8701 638 492Payable for securities purchased
-48 374666 364Payable on swaps
---Payable on spot exchange

10 590136 4847 375Management fees payable
---Performance fees payable
---Depositary fees payable
---Taxe d’abonnement payable
---Administration fees payable
---Registrar Agent fees payable 
---Professional fees payable
---Interest and bank charges payable
-414 696 37630 614 325Swaps at market value
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts

29--Other liabilities

149 701419 162 10432 926 556

41 783 872411 338 05930 402 287TOTAL NET ASSETS

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency) 

2
2

2.8,9
2.6,8
2.7,7
2.10

3
4
5
6
5
5
5

2.8,9
2.6,8
2.7,7
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LYXOR Index Fund
APRIL 30, 2021

LYXOR Index Fund -
Lyxor MSCI Future

Mobility ESG 
Filtered (DR) 

UCITS ETF

LYXOR Index Fund -
Lyxor MSCI

Disruptive
Technology ESG

Filtered (DR) 
UCITS ETF

LYXOR Index Fund -
Lyxor MSCI Digital

Economy ESG
Filtered (DR) 

UCITS ETF

USDUSDUSDNotes

ASSETS
155 823 104322 439 591153 301 614Securities portfolio at cost

13 872 6556 358 18014 293 453Net unrealised profit/ (loss)
169 695 759328 797 771167 595 067Securities portfolio at market value

743 3801 736 6952 231 169Cash at bank
---Receivable for securities sold
---Receivable on swaps
---Receivable on spot exchange

110 64141 13428 481Dividends receivable, net
---Interest receivable on bonds
---Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts

21 648--Unrealised appreciation on financial futures contracts 
---Formation expenses, net
---Other assets

170 571 428330 575 600169 854 717

LIABILITIES
409 7914 303 5962 246 351Bank Overdraft

---Payable for securities purchased
---Payable on swaps
---Payable on spot exchange

42 99885 74742 862Management fees payable
---Performance fees payable
---Depositary fees payable
---Taxe d’abonnement payable
---Administration fees payable
---Registrar Agent fees payable 
---Professional fees payable
---Interest and bank charges payable
---Swaps at market value
---Unrealised depreciation on forward foreign exchange contracts
-39 111-Unrealised depreciation on financial futures contracts
-1 7711 099Other liabilities

452 7894 430 2252 290 312

170 118 639326 145 375167 564 405TOTAL NET ASSETS

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency) 

2
2

2.8,9
2.6,8
2.7,7
2.10

3
4
5
6
5
5
5

2.8,9
2.6,8
2.7,7
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LYXOR Index Fund
APRIL 30, 2021

LYXOR Index Fund -
Lyxor iBoxx $ Liquid

Emerging Markets
Sovereigns
UCITS ETF

LYXOR Index Fund -
Lyxor MSCI World

Catholic Principles
ESG (DR)

UCITS ETF

LYXOR Index Fund -
Lyxor MSCI

Millennials ESG
Filtered (DR) 

UCITS ETF

USDUSDUSDNotes

ASSETS
369 200 249129 176 403104 830 048Securities portfolio at cost
(4 415 819)17 724 6069 277 923Net unrealised profit/ (loss)

364 784 430146 901 009114 107 971Securities portfolio at market value
18227 208524 722Cash at bank

432 55312810 255Receivable for securities sold
6 679 506--Receivable on swaps

---Receivable on spot exchange
-249 620109 180Dividends receivable, net

3 541 115--Interest receivable on bonds
366 980 540--Swaps at market value

---Unrealised appreciation on forward foreign exchange contracts
-38030Unrealised appreciation on financial futures contracts 
---Formation expenses, net
---Other assets

742 418 162147 378 345114 752 158

LIABILITIES
-254 397653 576Bank Overdraft

6 679 506--Payable for securities purchased
432 553--Payable on swaps

---Payable on spot exchange
96 38376 23632 322Management fees payable

---Performance fees payable
---Depositary fees payable
---Taxe d’abonnement payable
---Administration fees payable
---Registrar Agent fees payable 
---Professional fees payable
---Interest and bank charges payable

368 325 546--Swaps at market value
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
-7124 019Other liabilities

375 533 988331 345689 917

366 884 174147 047 000114 062 241TOTAL NET ASSETS

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency) 

2
2

2.8,9
2.6,8
2.7,7
2.10

3
4
5
6
5
5
5

2.8,9
2.6,8
2.7,7
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LYXOR Index Fund
APRIL 30, 2021

Notes

ASSETS
Securities portfolio at cost
Net unrealised profit/ (loss)
Securities portfolio at market value
Cash at bank
Receivable for securities sold
Receivable on swaps
Receivable on spot exchange
Dividends receivable, net
Interest receivable on bonds
Swaps at market value
Unrealised appreciation on forward foreign exchange contracts
Unrealised appreciation on financial futures contracts 
Formation expenses, net
Other assets

LIABILITIES
Bank Overdraft
Payable for securities purchased
Payable on swaps
Payable on spot exchange
Management fees payable
Performance fees payable
Depositary fees payable
Taxe d’abonnement payable
Administration fees payable
Registrar Agent fees payable 
Professional fees payable
Interest and bank charges payable
Swaps at market value
Unrealised depreciation on forward foreign exchange contracts
Unrealised depreciation on financial futures contracts
Other liabilities

TOTAL NET ASSETS

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency) 

2
2

2.8,9
2.6,8
2.7,7
2.10

3
4
5
6
5
5
5

2.8,9
2.6,8
2.7,7

Combined

USD

13 345 803 564
973 139 791

14 318 943 355
29 861 353

372 275 630
79 197 236

7 235 558
10 174 588
14 433 702

7 565 065 760
2 113 071

74 829
894

1 778 456

22 401 154 432

10 304 020
395 963 547

61 124 141
7 231 128
3 155 749

92 827
14 654
12 997

306 370
767

9 066
621

7 579 048 395
154 153

67 099
39 460

8 057 524 994

14 343 629 438
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LYXOR Index Fund
APRIL 30, 2021

Statistical information

LYXOR Index Fund - Lyxor Core Stoxx Europe 600 (DR)
31/10/1931/10/2030/04/21Currency

Class SE
Number of shares - - 45 462.076
Net asset value per share EUR - - 1 971.9666

Class UCITS ETF Acc
Number of shares 13 441 931.000 12 206 461.000 8 885 838.000
Net asset value per share EUR 184.6823 142.9058 161.7571

Class UCITS ETF Monthly Hedged to EUR - Dist
Number of shares 112 699.000 112 699.000 113 540.000
Net asset value per share EUR 115.2170 90.2381 104.3931

1 538 849 7931 754 543 6762 495 471 323EURTotal Net Assets

LYXOR Index Fund - Lyxor Core Euro Stoxx 300 (DR)
31/10/1931/10/2030/04/21Currency

Class IE
Number of shares 11 667.897 11 667.897 12 167.897
Net asset value per share EUR 1 833.1078 1 378.2421 1 573.4478

Class OE
Number of shares 1.000 1.000 1.000
Net asset value per share EUR 1 830.8200 1 375.8400 1 569.2500

Class SE
Number of shares - 14 637.621 41 810.532
Net asset value per share EUR - 1 391.3074 1 587.3887

Class UCITS ETF Acc
Number of shares 1 652 292.000 2 367 239.000 2 158 533.000
Net asset value per share EUR 212.5156 159.7179 182.2167

Class UCITS ETF Dist
Number of shares 77 737.000 119 908.000 362 902.000
Net asset value per share EUR 166.2321 125.4414 146.1860

531 888 685429 579 874385 450 538EURTotal Net Assets
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LYXOR Index Fund
APRIL 30, 2021

LYXOR Index Fund - Lyxor Core Euro Stoxx 50 (DR)
31/10/1931/10/2030/04/21Currency

Class UCITS ETF Dist
Number of shares 3 192 926.000 3 312 426.000 -
Net asset value per share EUR 81.2086 60.1993 -

Class SE
Number of shares 5 373.967 6 218.447 6 264.509
Net asset value per share EUR 1 614.7446 1 191.5618 1 414.5803

Class UCITS ETF Acc
Number of shares 455 759.000 385 264.000 814 397.000
Net asset value per share EUR 198.4741 146.4516 173.8456

150 441 010263 238 064358 427 136EURTotal Net Assets

LYXOR Index Fund - Lyxor ESG USD Corporate Bond (DR) UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Dist
Number of shares 1 162 060 1 439 200.000 1 017 000.000
Net asset value per share USD 109.0186 111.9130 107.4643

Class Monthly Hedged to EUR - Dist
Number of shares 361 000 578 000.000 570 000.000
Net asset value per share EUR 94.7198 97.8477 95.5531

170 055 442226 944 560167 848 771USDTotal Net Assets

LYXOR Index Fund - Lyxor ESG USD High Yield (DR) UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Dist
Number of shares 411 000 335 000.000 140 000.000
Net asset value per share USD 107.2059 100.3105 105.4539

Class Monthly Hedged to EUR - Dist
Number of shares 827 000 681 000.000 758 000.000
Net asset value per share EUR 90.8733 85.5947 91.7488

92 352 112101 503 184134 529 919USDTotal Net Assets

Statistical information (continued)
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LYXOR Index Fund
APRIL 30, 2021

Statistical information (continued)

LYXOR Index Fund - Lyxor $ Floating Rate Note UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Dist
Number of shares 713 200 599 200.000 1 170 100.000
Net asset value per share USD 100.6573 100.7241 100.8786

Class Monthly Hedged to CHF - Dist
Number of shares - 28 500.000 26 500.000
Net asset value per share CHF - 92.1316 94.0544

Class Monthly Hedged to EUR - Dist
Number of shares 412 100 394 100.000 425 000.000
Net asset value per share EUR 92.9421 93.4493 95.0849

Class Monthly Hedged to GBP - Dist
Number of shares - 27 000.000 43 000.000
Net asset value per share GBP - 96.3825 97.3380

171 064 962109 483 186117 896 145USDTotal Net Assets

LYXOR Index Fund - Lyxor EuroMTS 1-3Y Italy BTP Government Bond (DR) UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Dist
Number of shares 594 950 813 950.000 -
Net asset value per share EUR 109.8372 111.1454 -

83 565 62090 466 86965 347 647EURTotal Net Assets

LYXOR Index Fund - Lyxor EuroMTS 10Y Italy BTP Government Bond (DR) UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Acc
Number of shares 708 244 861 944.000 310 000.000
Net asset value per share EUR 161.9716 163.4584 156.4000

48 484 011140 892 071114 715 446EURTotal Net Assets

Class Acc
Number of shares - - 742 000.000
Net asset value per share EUR - - 112.6221
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LYXOR Index Fund - Lyxor MSCI EMU Growth (DR) UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Dist
Number of shares 328 394 337 909.000 879 667.000
Net asset value per share EUR 164.9602 129.5614 136.4053

119 991 27243 779 98954 171 958EURTotal Net Assets

LYXOR Index Fund - Lyxor MSCI EMU Small Cap (DR) UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Dist
Number of shares 725 171 696 046.000 776 735.000
Net asset value per share EUR 358.0928 252.3968 286.1466

222 260 096175 679 827259 678 544EURTotal Net Assets

LYXOR Index Fund - Lyxor MSCI EMU Value (DR) UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Dist
Number of shares 3 535 424 1 737 668.000 2 057 205.000
Net asset value per share EUR 113.4274 82.7012 110.4981

227 317 445143 707 258401 014 000EURTotal Net Assets

LYXOR Index Fund - Lyxor BofAML $ Short Term High Yield Bond UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Dist
Number of shares 104 500 44 500.000 29 500.000
Net asset value per share USD 97.6254 90.7687 96.8587

Class Monthly Hedged to EUR - Dist
Number of shares 207 000 237 000.000 296 000.000
Net asset value per share EUR 89.1169 83.3541 90.5875

32 772 28727 050 73732 408 602USDTotal Net Assets

Statistical information (continued)
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LYXOR Index Fund - Lyxor BofAML € Short Term High Yield Bond UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Dist
Number of shares 1 349 000 1 252 000.000 1 609 000.000
Net asset value per share EUR 98.4621 93.0761 96.4542

155 194 822116 531 353132 825 442EURTotal Net Assets

LYXOR Index Fund - Lyxor Euro Government Bond 25+Y (DR) UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Acc
Number of shares 1 565 000 1 203 000.000 809 000.000
Net asset value per share EUR 128.1075 145.4730 131.7058

Class Dist
Number of shares 78 000 93 000.000 -
Net asset value per share EUR 244.7265 279.4971 -

106 550 036200 997 301219 577 060EURTotal Net Assets

LYXOR Index Fund - Lyxor EuroMTS Covered Bond Aggregate UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Dist
Number of shares 453 000 578 000.000 966 000.000
Net asset value per share EUR 136.4719 138.8028 139.5224

134 778 70380 228 02161 821 774EURTotal Net Assets

LYXOR Index Fund - Lyxor Global Gender Equality (DR) UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Acc
Number of shares 3 434 183 2 154 183.000 1 506 396.000
Net asset value per share USD 14.4460 10.5907 10.9750

16 532 78022 814 47549 610 438USDTotal Net Assets

Statistical information (continued)
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LYXOR Index Fund -  Lyxor ESG Euro High Yield (DR) UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Dist
Number of shares 687 500 826 500.000 1 098 000.000
Net asset value per share EUR 113.2767 106.6422 111.7807

122 735 26988 139 80877 877 744EURTotal Net Assets

LYXOR Index Fund - Lyxor EuroMTS 10Y Spain BONO Government Bond (DR) UCITS ETF
31/10/1931/10/2007/04/21Currency

Class Acc
Number of shares 12 679 22 679.000 211 000.000
Net asset value per share EUR 179.1640 181.4091 178.1310

37 585 6584 114 1772 271 621EURTotal Net Assets

LYXOR Index Fund - Lyxor USD High Yield Sustainable Exposure UCITS ETF
31/10/1931/10/2029/04/21Currency

Class Acc
Number of shares 131 945 273 000.000 -
Net asset value per share USD 21.3485 20.3527 -

Class Monthly Hedged to EUR - Acc
Number of shares 50 976 77 000.000 -
Net asset value per share EUR 20.9315 20.0753 -

-7 356 9344 109 189USDTotal Net Assets

LYXOR Index Fund - Lyxor Global High Yield Sustainable Exposure UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Acc
Number of shares 832 000 477 000.000 -
Net asset value per share USD 21.7103 20.2951 -

Class Monthly Hedged to EUR - Acc
Number of shares 212 000 71 000.000 -
Net asset value per share EUR 20.8021 19.8336 -

-11 321 10523 371 817USDTotal Net Assets

Statistical information (continued)
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LYXOR Index Fund - Lyxor Euro High Yield Sustainable Exposure UCITS ETF
31/10/1931/10/2030/03/21Currency

Class Acc
Number of shares 118 000 315 000.000 -
Net asset value per share EUR 20.3588 19.2346 -

-6 058 9062 402 343EURTotal Net Assets

LYXOR Index Fund - Lyxor SG Global Value Beta UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Acc
Number of shares 203 878 211 678.000 159 138.000
Net asset value per share USD 136.3023 99.9246 126.6978

18 072 37118 158 42823 084 441EURTotal Net Assets

LYXOR Index Fund - Lyxor Stoxx Europe Select Dividend 30 UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Dist
Number of shares 8 843 800 9 211 800.000 12 343 469.000
Net asset value per share EUR 16.8240 11.9825 16.7101

206 260 946110 380 651148 788 478EURTotal Net Assets

LYXOR Index Fund - Lyxor Smart Overnight Return
31/10/1931/10/2030/04/21Currency

Class IE
Number of shares 175 873.777 131 385.823 166 187.662
Net asset value per share EUR 982.3230 984.5716 988.7525

Class IG
Number of shares 200.000 200.000 200.000
Net asset value per share GBP 1 033.8534 1 033.2403 1 029.0194

Class IU
Number of shares 122 355.728 119 999.452 69 764.390
Net asset value per share USD 1 079.1774 1 077.6154 1 068.1481

Class UCITS ETF C-EUR
Number of shares 809 739.000 952 208.000 581 773.000
Net asset value per share EUR 982.3230 984.5716 988.7525

Statistical information (continued)
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31/10/1931/10/2030/04/21Currency

LYXOR Index Fund - Lyxor Smart Overnight Return

Class UCITS ETF C-GBP
Number of shares 14 285.000 30 515.000 11 825.000
Net asset value per share GBP 1 033.8534 1 033.2403 1 029.0194

Class UCITS ETF C-USD
Number of shares 233 540.000 295 549.000 265 060.000
Net asset value per share USD 1 079.1774 1 077.6154 1 068.1481

Class UCITS ETF D-EUR
Number of shares 460 200.000 460 200.000 -
Net asset value per share EUR 99.8599 100.0885 -

1 075 400 1981 532 160 6231 348 491 010EURTotal Net Assets

LYXOR Index Fund - Lyxor Alpha Plus Fund
31/10/1931/10/2030/04/21Currency

Class IE-D
Number of shares 1 003 933.381 1 003 933.381 1 003 933.381
Net asset value per share EUR 104.4440 100.9914 100.5871

100 982 724101 388 687104 854 807EURTotal Net Assets

LYXOR Index Fund - Lyxor BTP Monthly (-1x) Inverse UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Acc
Number of shares 280 000 365 000.000 580 000.000
Net asset value per share EUR 35.3145 35.3984 37.6877

21 858 91312 920 4439 888 085EURTotal Net Assets

Statistical information (continued)
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LYXOR Index Fund - Crystal Europe Equity
31/10/1931/10/2030/04/21Currency

Class IE
Number of shares 7 279.065 11 186.959 11 333.465
Net asset value per share EUR 1 009.4367 985.1422 1 015.8312

Class OE
Number of shares 100.000 100.000 100.000
Net asset value per share EUR 1 014.6214 989.7743 1 019.9536

11 614 88311 119 7237 449 218EURTotal Net Assets

LYXOR Index Fund - Lyxor Privex UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Dist
Number of shares 2 626 368 2 474 368.000 2 830 968.000
Net asset value per share EUR 10.9334 7.5463 8.5600

24 233 29718 672 41528 715 267EURTotal Net Assets

LYXOR Index Fund - Lyxor Stoxx Europe 600 Real Estate UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Dist
Number of shares 755 513 858 392.000 287 844.000
Net asset value per share EUR 42.8527 35.7706 44.7862

12 891 45130 705 25832 375 844EURTotal Net Assets

LYXOR Index Fund - Lyxor FTSE EPRA/NAREIT United States UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Dist EUR
Number of shares 208 486 248 163.000 272 063.000
Net asset value per share EUR 47.5343 36.4628 53.3164

Class Dist USD
Number of shares 102 688 97 482.000 88 782.000
Net asset value per share USD 22.9115 17.0079 23.8114

16 400 32610 472 07511 864 675EURTotal Net Assets

Statistical information (continued)
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LYXOR Index Fund - Lyxor FTSE EPRA/NAREIT Global Developed UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Dist EUR
Number of shares 2 644 270 2 511 070.000
Net asset value per share EUR 43.7526 34.7035

Class Dist USD
Number of shares 2 416 810 2 246 099.000
Net asset value per share USD 21.0896 16.1912

139 443 152118 363 584158 034 519EURTotal Net Assets

LYXOR Index Fund - Lyxor Stoxx Europe 600 Construction & Materials UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Acc
Number of shares 488 302 397 202.000 330 925.000
Net asset value per share EUR 71.2842 54.0182 60.1647

Class Dist
Number of shares 56 850 56 850.000 -
Net asset value per share EUR 111.0291 84.3483 -

19 910 03126 251 36341 120 258EURTotal Net Assets

LYXOR Index Fund - Lyxor Stoxx Europe 600 Financial Services UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Acc
Number of shares 268 219 252 619.000 265 214.000
Net asset value per share EUR 86.7795 65.9518 68.9585

Class Dist
Number of shares 48 100 59 400.000 -
Net asset value per share EUR 144.0122 110.3601 -

18 288 78223 216 07130 202 905EURTotal Net Assets

LYXOR Index Fund - Lyxor Stoxx Europe 600 Food & Beverage UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Acc
Number of shares 1 061 231 1 162 283.000 1 440 401.000
Net asset value per share EUR 90.6249 75.4066 88.3800

Statistical information (continued)
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31/10/1931/10/2030/04/21Currency

LYXOR Index Fund - Lyxor Stoxx Europe 600 Food & Beverage UCITS ETF

Class Dist
Number of shares 495 226 486 050.000 -
Net asset value per share EUR 137.9551 115.3705 -

127 302 675143 719 719164 493 000EURTotal Net Assets

LYXOR Index Fund - Lyxor Stoxx Europe 600 Healthcare UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Acc
Number of shares 2 644 260 4 401 734.000 1 986 919.000
Net asset value per share EUR 111.7674 100.9523 102.9361

Class Dist
Number of shares 491 700 470 700.000 -
Net asset value per share EUR 155.0792 140.4508 -

204 525 779510 475 581371 794 628EURTotal Net Assets

LYXOR Index Fund - Lyxor Stoxx Europe 600 Industrial Goods & Services UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Acc
Number of shares 963 913 418 109.000 440 846.000
Net asset value per share EUR 85.8045 64.5952 67.6307

Class Dist
Number of shares 51 062 78 616.000 -
Net asset value per share EUR 126.7880 95.7699 -

29 814 73034 536 90289 182 147EURTotal Net Assets

Statistical information (continued)
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LYXOR Index Fund - Lyxor Stoxx Europe 600 Insurance UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Acc
Number of shares 1 373 253 1 131 313.000 1 792 007.000
Net asset value per share EUR 43.7400 30.9554 42.1328

Class Dist
Number of shares 148 100 192 600.000 -
Net asset value per share EUR 63.5600 45.2294 -

75 502 35343 731 47069 479 458EURTotal Net Assets

LYXOR Index Fund - Lyxor Stoxx Europe 600 Media UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Acc
Number of shares 132 638 136 138.000 113 126.000
Net asset value per share EUR 41.4789 30.5286 37.6404

Class Dist
Number of shares 29 830 29 830.000 -
Net asset value per share EUR 61.3320 45.4198 -

4 258 1185 510 9877 331 216EURTotal Net Assets

LYXOR Index Fund - Lyxor Stoxx Europe 600 Oil & Gas UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Acc
Number of shares 7 531 568 7 393 836.000 9 533 644.000
Net asset value per share EUR 37.7074 25.8116 43.7592

Class Dist
Number of shares 468 731 465 700.000 -
Net asset value per share EUR 60.5664 41.9974 -

417 185 028210 405 624312 385 701EURTotal Net Assets

LYXOR Index Fund - Lyxor Stoxx Europe 600 Personal & Household Goods UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Acc
Number of shares 157 132 425 520.000 517 485.000
Net asset value per share EUR 125.1074 102.1787 103.8537

Statistical information (continued)
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31/10/1931/10/2030/04/21Currency

LYXOR Index Fund - Lyxor Stoxx Europe 600 Personal & Household Goods UCITS ETF

Class Dist
Number of shares 58 050 58 050.000 -
Net asset value per share EUR 191.7607 158.1691 -

53 742 75952 660 80230 790 089EURTotal Net Assets

LYXOR Index Fund - Lyxor Stoxx Europe 600 Retail UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Acc
Number of shares 133 059 239 317.000 237 505.000
Net asset value per share EUR 55.1836 41.8136 40.1254

Class Dist
Number of shares 10 635 8 535.000 -
Net asset value per share EUR 87.0500 66.0774 -

9 529 99410 570 6838 268 458EURTotal Net Assets

LYXOR Index Fund - Lyxor Stoxx Europe 600 Technology UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Acc
Number of shares 1 302 597 1 369 507.000 1 226 909.000
Net asset value per share EUR 77.8075 56.7515 55.1507

Class Dist
Number of shares 318 010 396 550.000 -
Net asset value per share EUR 102.1070 74.4890 -

67 664 943107 260 340133 822 885EURTotal Net Assets

Statistical information (continued)
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LYXOR Index Fund - Lyxor Stoxx Europe 600 Telecommunications UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Acc
Number of shares 2 214 151 3 062 711.000 1 885 789.000
Net asset value per share EUR 34.6819 28.0710 36.6128

Class Dist
Number of shares 1 065 529 82 250.000 -
Net asset value per share EUR 57.2703 46.6105 -

69 044 14889 807 296137 814 396EURTotal Net Assets

LYXOR Index Fund - Lyxor Stoxx Europe 600 Travel & Leisure UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Acc
Number of shares 3 615 057 641 579.000 401 995.000
Net asset value per share EUR 33.3921 21.3488 29.8757

Class Dist
Number of shares 219 570 164 070.000 -
Net asset value per share EUR 49.9279 31.9232 -

12 009 91018 934 640131 677 132EURTotal Net Assets

LYXOR Index Fund - Lyxor Stoxx Europe 600 Utilities UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Acc
Number of shares 1 457 619 1 754 208.000 926 484.000
Net asset value per share EUR 58.0421 50.8323 50.1058

Class Dist
Number of shares 87 070 72 370.000 -
Net asset value per share EUR 106.9451 94.3184 -

46 422 23895 996 29093 915 026EURTotal Net Assets

LYXOR Index Fund - Lyxor Stoxx Europe 600 Automobiles & Parts UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Acc
Number of shares 1 740 551 1 925 872.000 1 467 655.000
Net asset value per share EUR 78.4710 52.1341 63.4591

Statistical information (continued)
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31/10/1931/10/2030/04/21Currency

LYXOR Index Fund - Lyxor Stoxx Europe 600 Automobiles & Parts UCITS ETF

Class Dist
Number of shares 149 600 153 000.000 -
Net asset value per share EUR 103.3628 69.3731 -

93 136 111111 017 825152 046 025EURTotal Net Assets

LYXOR Index Fund - Lyxor Stoxx Europe 600 Banks UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Acc
Number of shares 48 133 683 23 924 497.000 39 355 372.000
Net asset value per share EUR 17.8581 11.0492 17.8074

Class Dist
Number of shares 336 400 305 000.000 -
Net asset value per share EUR 31.1833 19.2994 -

700 817 475270 234 134870 070 632EURTotal Net Assets

LYXOR Index Fund - Lyxor Stoxx Europe 600 Basic Resources UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Acc
Number of shares 10 264 072 6 880 153.000 5 061 842.000
Net asset value per share EUR 80.7903 51.5862 54.6978

Class Dist
Number of shares 201 450 160 600.000 -
Net asset value per share EUR 122.8753 79.3390 -

276 871 685367 662 892853 991 097EURTotal Net Assets

Statistical information (continued)
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LYXOR Index Fund - Lyxor Stoxx Europe 600 Chemicals UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Acc
Number of shares 105 399 112 699.000 123 821.000
Net asset value per share EUR 145.9538 117.7528 114.3939

Class Dist
Number of shares 63 750 63 220.000 -
Net asset value per share EUR 235.5906 190.6860 -

14 164 37325 325 80630 402 287EURTotal Net Assets

LYXOR Index Fund - Lyxor Robotics & AI UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Acc
Number of shares 10 944 136 6 459 504.000 5 752 999.000
Net asset value per share USD 37.5852 28.2884 21.0084

120 861 626182 729 582411 338 059USDTotal Net Assets

LYXOR Index Fund - Lyxor MSCI Smart Cities ESG Filtered (DR) UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Acc
Number of shares 2 910 393 926 618.000 -
Net asset value per share USD 14.3567 10.6694 -

-9 886 48041 783 872USDTotal Net Assets

LYXOR Index Fund - Lyxor MSCI Digital Economy ESG Filtered (DR) UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Acc
Number of shares 10 203 127 5 970 298.000 -
Net asset value per share USD 16.4228 12.4679 -

-74 437 396167 564 405USDTotal Net Assets

Statistical information (continued)
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Statistical information (continued)

LYXOR Index Fund - Lyxor MSCI Disruptive Technology ESG Filtered (DR) UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Acc
Number of shares 20 086 710 8 422 582.000 -
Net asset value per share USD 16.2368 12.6374 -

-106 439 584326 145 375USDTotal Net Assets

LYXOR Index Fund - Lyxor MSCI Future Mobility ESG Filtered (DR) UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Acc
Number of shares 8 306 673 1 437 000.000 -
Net asset value per share USD 20.4797 13.3022 -

-19 115 306170 118 639USDTotal Net Assets

LYXOR Index Fund - Lyxor MSCI Millennials ESG Filtered (DR) UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Acc
Number of shares 6 465 778 2 252 778.000 -
Net asset value per share USD 17.6409 12.9600 -

-29 196 124114 062 241USDTotal Net Assets

LYXOR Index Fund - Lyxor MSCI World Catholic Principles ESG (DR) UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Acc
Number of shares 5 653 631 1 801 430.000 -
Net asset value per share USD 26.0093 20.0672 -

-36 149 776147 047 000USDTotal Net Assets

LYXOR Index Fund - Lyxor iBoxx $ Liquid Emerging Markets Sovereigns UCITS ETF
31/10/1931/10/2030/04/21Currency

Class Dist
Number of shares 2 964 000 2 771 000.000 3 307 000.000
Net asset value per share USD 96.2662 94.8692 98.9899
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31/10/1931/10/2030/04/21Currency

LYXOR Index Fund - Lyxor iBoxx $ Liquid Emerging Markets Sovereigns UCITS ETF

Class Monthly Hedged to EUR - Dist
Number of shares 777 000 727 000.000 441 000.000
Net asset value per share EUR 87.1874 86.5935 92.0793

372 663 108336 214 092366 884 174USDTotal Net Assets

Statistical information (continued)
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

0.03869 932726 916SEKAAK AB45 621
0.041 115 843917 414EURAALBERTS NV24 769
0.5012 508 63010 774 695CHFABB LTD463 199
0.051 307 2581 336 408EURABN AMRO BANK NV121 628
0.04920 003692 406EURACCIONA SA6 358
0.061 454 6401 675 493EURACCOR SA43 461
0.03770 868802 655EURACKERMANS & VAN HAAREN NV5 796
0.071 735 5331 941 346EURACS ACTIVIDADES DE CONSTRUCCION Y SERVICIOS SA63 971
0.04975 995590 639SEKADDTECH AB67 126
0.102 372 8382 293 694CHFADECCO GROUP AG - REG42 129
0.041 098 349724 922NOKADEVINTA ASA72 033
0.5012 385 30711 425 974EURADIDAS AG - REG - REG48 220
0.092 216 8411 498 396GBPADMIRAL GROUP PLC61 599
0.5914 741 6726 080 848EURADYEN NV7 221
0.03868 172873 687EURAEDIFICA SA8 545
0.071 806 6242 024 980EURAEGON NV467 311
0.112 746 8403 012 886EURAENA SME SA18 983
0.03770 6941 109 623EURAEROPORTS DE PARIS7 223
0.03669 355600 186SEKAF POYRY AB24 597
0.102 397 0862 122 914EURAGEAS SA/NV47 599
0.4410 944 7738 198 297EURAIR LIQUIDE SA - PF 202278 110
0.256 196 9475 033 159EURAIR LIQUIDE SA (ISIN FR0000120073)44 226
0.6014 971 41215 602 715EURAIRBUS SE149 804
0.03666 206669 317NOKAKER BP ASA27 902
0.204 918 0623 977 406EURAKZO NOBEL NV49 220
0.328 051 6745 889 429CHFALCON INC129 056
0.092 161 0691 552 306SEKALFA LAVAL AB76 807
0.041 018 6391 534 884PLNALLEGRO.EU SA79 916
0.9223 042 48820 623 290EURALLIANZ SE - REG106 481
0.03625 959633 282CHFALLREAL HOLDING AG3 719
0.133 318 1652 755 859EURALSTOM SA73 023
0.03683 719696 092EURALSTRIA OFFICE REIT-AG45 918
0.03783 665728 094EURALTEN SA7 528
0.266 596 9887 349 424EURAMADEUS IT GROUP SA - A116 349
0.082 073 872848 688DKKAMBU A/S44 497
0.051 186 586801 962EURAMPLIFON SPA33 777
0.041 021 3551 415 481CHFAMS AG70 840
0.051 177 4491 035 105EURAMUNDI SA15 890
0.03831 635737 629EURANDRITZ AG18 399
0.4611 577 9387 077 813GBPANGLO AMERICAN PLC327 897
0.5212 868 53311 868 875EURANHEUSER-BUSCH INBEV SA/NV218 741
0.092 149 6861 071 597GBPANTOFAGASTA PLC100 190
0.133 191 1251 896 937DKKAP MOLLER - MAERSK A/S - B1 544
0.184 447 3293 332 928EURARCELORMITTAL SA183 395

APRIL 30, 2021
Lyxor Index Fund 

Schedule of Investments

LYXOR Index Fund - Lyxor Core Stoxx Europe 600 (DR)

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.133 162 4621 833 847EURARGENX SE13 155
0.071 775 2801 579 638EURARKEMA SA17 070
0.071 644 7651 889 002EURAROUNDTOWN SA256 834
0.02590 267694 453GBPASHMORE GROUP PLC128 302
0.256 207 5032 904 465GBPASHTEAD GROUP PLC116 042
0.123 076 276973 226EURASM INTERNATIONAL NV12 164
2.3458 634 68922 814 388EURASML HOLDING NV108 342
0.051 325 9071 240 150EURASR NEDERLAND NV36 416
0.246 067 9874 889 665SEKASSA ABLOY AB255 972
0.225 543 2085 444 617EURASSICURAZIONI GENERALI SPA332 227
0.102 469 5562 659 544GBPASSOCIATED BRITISH FOODS PLC93 031
0.02590 882616 852GBPASSURA PLC690 050
1.2130 083 22024 210 772GBPASTRAZENECA PLC339 026
0.092 126 7242 753 918EURATLANTIA SPA131 077
0.348 388 6764 963 470SEKATLAS COPCO AB166 449
0.061 608 4612 193 616EURATOS SE28 408
0.071 641 2601 371 269GBPAUTO TRADER GROUP PLC250 262
0.04875 646755 909SEKAVANZA BANK HOLDING AB29 262
0.04953 592920 390GBPAVAST PLC173 561
0.051 146 8051 016 584GBPAVEVA GROUP28 652
0.194 671 4874 958 116GBPAVIVA PLC1 014 645
0.5012 570 60712 297 970EURAXA SA534 351
0.03658 222611 607EURA2A SPA404 562
0.194 841 5365 181 594GBPBAE SYSTEMS PLC831 583
0.03853 904851 607NOKBAKKAFROST P/F12 928
0.071 772 3061 828 422CHFBALOISE HOLDING AG - REG12 603
0.328 043 0269 374 296EURBANCO BILBAO VIZCAYA ARGENTARIA SA1 722 091
0.04927 431905 223EURBANCO BPM SPA391 321
0.03766 4471 688 895EURBANCO DE SABADELL SA1 453 256
0.00-46 344EURBANCO ESPIRITO SANTO SA40 319
0.5814 398 39418 149 991EURBANCO SANTANDER SA4 478 505
0.051 170 4891 244 268EURBANK OF IRELAND GROUP PLC239 756
0.03799 3471 005 813PLNBANK POLSKA KASA OPIEKI SA45 553
0.03756 603819 575EURBANKINTER SA166 031
0.02622 900639 957CHFBANQUE CANTONALE VAUDOISE7 346
0.348 520 1008 233 488GBPBARCLAYS PLC4 220 969
0.092 335 2061 856 430GBPBARRATT DEVELOPMENTS PLC262 998
0.061 428 5241 350 623CHFBARRY CALLEBAUT AG - REG778
0.6415 912 18113 874 871EURBASF SE - REG237 212
0.03808 875495 697EURBAWAG GROUP AG17 999
0.5513 655 58719 083 149EURBAYER AG253 727
0.286 902 1016 137 047EURBAYERISCHE MOTOREN WERKE AG82 759
0.051 258 076467 113EURBE SEMICONDUCTOR INDUSTRIES NV18 688
0.02612 833902 887GBPBEAZLEY PLC157 269

APRIL 30, 2021
Lyxor Index Fund 

LYXOR Index Fund - Lyxor Core Stoxx Europe 600 (DR)

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity



42The accompanying notes form an integral part of these financial statements.

Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.051 193 748749 364EURBECHTLE AG7 049
0.102 383 3702 500 011EURBEIERSDORF AG25 382
0.03819 617672 424SEKBEIJER REF AB63 444
0.03848 709719 354CHFBELIMO HOLDING AG2 560
0.051 323 4511 143 437GBPBELLWAY PLC31 857
0.071 666 7741 444 308GBPBERKELEY GROUP HOLDINGS31 320
0.5513 705 15310 419 551GBPBHP GROUP PLC545 477
0.03803 741610 342SEKBILLERUDKORSNAS AB47 318
0.051 242 8311 049 348EURBIOMERIEUX12 564
0.061 497 2401 040 800GBPB&M EUROPEAN VALUE RETAIL SA230 077
0.6415 901 14415 343 687EURBNP PARIBAS SA297 830
0.092 288 7061 756 558SEKBOLIDEN AB70 639
0.04983 989910 769EURBOLLORE SA234 283
0.112 754 9362 814 653EURBOUYGUES SA77 299
0.7318 313 52628 166 094GBPBP PLC5 255 015
0.122 979 8811 944 108EURBRENNTAG SE39 902
0.6917 263 66522 483 409GBPBRITISH AMERICAN TOBACCO PLC559 653
0.051 328 9751 458 162GBPBRITISH LAND CO PLC222 893
0.03699 951655 580GBPBRITVIC PLC68 960
0.174 298 0555 330 113GBPBT GROUP PLC2 265 501
0.03748 511739 151CHFBUCHER INDUSTRIES AG - REG1 715
0.092 329 4622 101 129GBPBUNZL PLC87 037
0.102 478 2492 256 946GBPBURBERRY GROUP PLC104 547
0.081 872 0641 629 061EURBUREAU VERITAS SA75 274
0.123 009 6593 390 452EURCAIXABANK SA1 128 481
0.276 643 2684 533 742EURCAPGEMINI SE43 591
0.061 383 139863 232EURCARL ZEISS MEDITEC AG9 438
0.163 906 6413 064 688DKKCARLSBERG AS - B26 764
0.03790 6421 698 100GBPCARNIVAL PLC40 884
0.102 538 3572 578 959EURCARREFOUR SA157 613
0.051 191 812994 453SEKCASTELLUM AB58 862
0.03699 221983 162PLNCD PROJEKT SA18 317
0.246 021 7794 596 283EURCELLNEX TELECOM SAU128 014
0.03700 386666 825CHFCEMBRA MONEY BANK AG7 748
0.04987 6921 902 264GBPCENTRICA PLC1 515 617
0.092 218 1341 855 205CHFCHOCOLADEFABRIKEN LINDT & SPRUENGLI AG - REG27
0.082 031 3672 007 696DKKCHR HANSEN HOLDING A/S26 568
0.297 222 6355 356 581EURCIE DE SAINT-GOBAIN137 574
0.4611 497 8619 254 383CHFCIE FINANCIERE RICHEMONT SA - REG134 815
0.225 543 3215 039 172EURCIE GENERALE DES ETABLISSEMENTS MICHELIN SCA46 060
0.041 022 368972 611CHFCLARIANT AG - REG58 724
0.03717 280644 327GBPCLOSE BROTHERS GROUP PLC39 272
0.133 186 8092 473 700EURCNH INDUSTRIAL NV257 624
0.02543 682502 742EURCNP ASSURANCES37 328
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.061 495 2431 372 804GBPCOCA-COLA HBC AG51 960
0.04891 098836 137EURCOFINIMMO SA6 989
0.174 236 0882 938 779DKKCOLOPLAST A/S30 779
0.061 409 9841 981 401EURCOMMERZBANK AG256 781
0.338 339 7038 630 114GBPCOMPASS GROUP PLC461 110
0.133 141 9804 185 195EURCONTINENTAL AG27 894
0.041 042 938941 097GBPCONVATEC GROUP PLC415 574
0.03634 870488 140EURCORBION NV13 031
0.03733 178595 613GBPCOUNTRYSIDE PROPERTIES PLC122 825
0.112 715 3952 766 383EURCOVESTRO AG49 897
0.041 115 2261 303 500EURCOVIVIO15 030
0.174 335 2004 069 196EURCREDIT AGRICOLE SA336 793
0.215 197 3385 707 929CHFCREDIT SUISSE GROUP AG - REG597 781
0.328 056 1946 258 085EURCRH PLC205 358
0.112 863 8382 048 227GBPCRODA INTERNATIONAL PLC36 812
0.03871 742755 017EURCTS EVENTIM AG & CO KGAA15 166
0.6416 055 15111 040 146EURDAIMLER AG216 815
0.399 833 54111 472 924EURDANONE SA167 722
0.112 810 1103 554 528DKKDANSKE BANK A/S177 025
0.02543 600732 996EURDASSAULT AVIATION SA600
0.287 048 2714 538 353EURDASSAULT SYSTEMES SE36 529
0.051 147 131889 363EURDAVIDE CAMPARI-MILANO NV116 911
0.081 891 5241 958 400GBPDCC PLC26 171
0.051 295 965889 856GBPDECHRA PHARMACEUTICALS PLC27 932
0.235 709 7102 858 972EURDELIVERY HERO SE43 239
0.041 114 971752 735DKKDEMANT A/S26 730
0.041 007 602960 762GBPDERWENT LONDON PLC26 316
0.256 195 0275 184 411EURDEUTSCHE BANK AG - REG533 778
0.287 031 8745 878 204EURDEUTSCHE BOERSE AG49 071
0.03828 8451 258 814EURDEUTSCHE LUFTHANSA AG - REG77 188
0.5012 456 0128 430 281EURDEUTSCHE POST AG - REG254 438
0.5413 399 08812 300 211EURDEUTSCHE TELEKOM AG - REG837 443
0.163 892 2753 115 212EURDEUTSCHE WOHNEN SE86 495
0.9122 595 99219 809 376GBPDIAGEO PLC604 309
0.051 198 967755 317EURDIALOG SEMICONDUCTOR PLC18 406
0.04952 308723 246EURDIASORIN SPA6 742
0.03667 519669 860PLNDINO POLSKA SA12 367
0.041 061 205741 254GBPDIPLOMA PLC32 171
0.051 155 6081 306 809GBPDIRECT LINE INSURANCE GROUP PLC352 418
0.174 129 6583 622 799NOKDNB ASA230 675
0.041 001 681643 229SEKDOMETIC GROUP AB76 404
0.071 715 9121 607 751GBPDS SMITH PLC354 539
0.399 837 6324 540 233DKKDSV PANALPINA A/S53 033
0.03856 293760 299CHFDUFRY AG - REG15 659
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.03702 829699 434GBPEASYJET PLC58 984
0.123 002 7012 339 312EUREDENRED63 684
0.143 492 1712 678 124EUREDP - ENERGIAS DE PORTUGAL SA755 554
0.03778 728684 287EUREDP RENOVAVEIS SA39 290
0.092 306 2472 285 908EUREIFFAGE SA25 310
0.061 487 974932 666GBPELECTROCOMPONENTS PLC121 362
0.061 385 8021 027 286SEKELECTROLUX AB59 369
0.041 059 582981 938SEKELEKTA AB - B95 194
0.03766 440663 239EURELIA GROUP SA/NV8 516
0.03693 646835 314EURELIS SA46 616
0.071 834 6531 620 838EURELISA OYJ38 878
0.051 364 2171 007 177CHFEMS-CHEMIE HOLDING AG1 757
0.041 103 4541 336 546EURENAGAS SA60 897
0.071 787 2521 762 770EURENDESA SA81 759
0.6616 586 14014 439 368EURENEL SPA2 006 307
0.245 940 9156 691 300EURENGIE SA (ISIN FR0010208488)480 268
0.266 442 2867 142 480EURENI SPA648 770
0.122 940 5191 448 213GBPENTAIN PLC151 146
0.03795 693401 056NOKENTRA ASA42 330
0.225 470 1355 127 888EURE.ON SE545 595
0.122 927 8881 564 063SEKEPIROC AB - A162 414
0.184 590 3911 845 556SEKEQT AB163 205
0.194 705 4414 727 038NOKEQUINOR ASA277 646
0.092 257 2662 425 724EURERSTE GROUP BANK AG76 259
0.4310 638 9469 168 396EURESSILORLUXOTTICA SA76 871
0.174 239 4233 983 251SEKESSITY AB156 182
0.03642 326645 319EURETABLISSEMENTS FRANZ COLRUYT NV13 021
0.03870 616773 278EUREURAZEO SE12 563
0.112 695 3161 608 959EUREUROFINS SCIENTIFIC SE32 730
0.071 625 4541 231 374EUREURONEXT NV19 420
0.287 080 7451 778 430SEKEVOLUTION GAMING GROUP AB43 107
0.061 440 0711 270 696EUREVONIK INDUSTRIES AG49 453
0.051 219 599774 582EUREVOTEC SE35 218
0.041 111 966820 733GBPEVRAZ PLC150 498
0.081 999 0431 737 178EUREXOR NV29 260
0.307 607 9395 801 073GBPEXPERIAN PLC236 917
0.04896 624863 133SEKFABEGE AB72 291
0.051 293 251848 394SEKFASTIGHETS AB BALDER - B26 992
0.04970 963974 714EURFAURECIA SE21 625
0.256 297 9244 169 050GBPFERGUSON PLC59 962
0.225 586 4284 064 053EURFERRARI NV31 358
0.133 203 4092 975 383EURFERROVIAL SA135 508
0.092 254 3551 566 807EURFINECOBANK BANCA FINECO SPA157 427
0.03730 409805 289CHFFLUGHAFEN ZURICH AG4 884
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.297 263 8054 711 961EURFLUTTER ENTERTAINMENT PLC42 766
0.102 468 2852 176 418EURFORTUM OYJ112 965
0.03669 749732 731EURFREENET AG33 074
0.143 391 4283 715 253EURFRESENIUS MEDICAL CARE AG & CO KGAA51 261
0.174 341 8655 595 270EURFRESENIUS SE & CO KGAA106 210
0.03795 903749 281EURFUCHS PETROLUB SE - PFD17 950
0.03734 2301 391 147EURGALAPAGOS NV11 315
0.03726 830643 867CHFGALENICA AG12 913
0.051 218 0101 767 032EURGALP ENERGIA SGPS SA126 744
0.041 056 236430 577GBPGAMES WORKSHOP GROUP PLC8 464
0.061 395 5581 157 055EURGEA GROUP AG38 224
0.215 231 5924 010 824CHFGEBERIT AG - REG9 567
0.061 488 5091 726 761EURGECINA SA12 236
0.215 167 1873 156 739DKKGENMAB A/S16 928
0.04986 354528 757GBPGENUS PLC16 865
0.051 234 592976 621CHFGEORG FISCHER AG - REG1 059
0.03652 538605 671EURGERRESHEIMER AG7 295
0.061 583 307769 934SEKGETINGE AB - B56 253
0.061 492 7141 442 447EURGETLINK SE - REG112 828
0.297 153 7834 861 951CHFGIVAUDAN SA - REG2 054
0.04923 648803 331NOKGJENSIDIGE FORSIKRING ASA48 761
0.03628 475672 373EURGLANBIA PLC51 346
0.8020 020 56822 803 409GBPGLAXOSMITHKLINE PLC1 299 409
0.389 551 8198 463 875GBPGLENCORE PLC2 813 289
0.102 501 2421 298 859DKKGN STORE NORD AS33 311
0.02572 898545 357GBPGRAINGER PLC174 407
0.02595 492557 792EURGRAND CITY PROPERTIES SA26 632
0.071 710 6661 994 908EURGRIFOLS SA (ISIN ES0171996087)75 861
0.092 312 4392 150 756EURGROUPE BRUXELLES LAMBERT SA25 417
0.163 960 4723 370 754SEKH & M HENNES & MAURITZ AB - B193 073
0.122 918 5511 915 051GBPHALMA PLC98 050
0.102 384 6692 075 794EURHANNOVER RUECK SE - REG15 505
0.071 805 1341 760 383GBPHARGREAVES LANSDOWN PLC91 275
0.03816 453784 797GBPHAYS PLC434 434
0.122 908 7082 673 993EURHEIDELBERGCEMENT AG38 162
0.092 157 3472 149 656EURHEINEKEN HOLDING NV26 118
0.245 933 7605 518 844EURHEINEKEN NV61 528
0.123 098 3071 307 440EURHELLOFRESH SE44 903
0.04902 641940 905CHFHELVETIA HOLDING AG9 026
0.184 397 0024 488 639EURHENKEL AG & CO KGAA - PFD46 013
0.03694 750680 377EURHERA SPA207 698
0.389 478 4765 465 576EURHERMES INTERNATIONAL9 079
0.235 798 7013 486 159SEKHEXAGON AB - B73 105
0.03683 475536 173SEKHEXPOL AB66 863
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.051 235 9541 024 525GBPHIKMA PHARMACEUTICALS PLC44 041
0.03853 7461 356 347GBPHISCOX LTD91 415
0.04964 436701 836SEKHOLMEN AB24 604
0.04959 328887 762GBPHOMESERVE PLC76 242
0.061 448 379949 623GBPHOWDEN JOINERY GROUP PLC155 699
1.1227 833 97538 003 057GBPHSBC HOLDINGS PLC5 344 578
0.04982 909909 143EURHUHTAMAKI OYJ24 909
0.051 240 997828 717SEKHUSQVARNA AB - B107 188
0.6817 004 72311 527 687EURIBERDROLA SA1 513 549
0.04915 402868 486SEKICA GRUPPEN AB23 892
0.02606 439748 480CHFIDORSIA LTD28 142
0.041 007 563751 659GBPIG GROUP HOLDINGS PLC95 636
0.03666 363634 462EURILIAD SA4 413
0.071 780 1421 050 267EURIMCD NV14 718
0.051 356 454933 020GBPIMI PLC73 988
0.174 238 3566 112 288GBPIMPERIAL BRANDS PLC244 447
0.03852 967729 738GBPINCHCAPE PLC94 896
0.348 502 0368 016 884EURINDUSTRIA DE DISENO TEXTIL SA287 037
0.061 420 709945 622SEKINDUSTRIVARDEN AB - A44 524
0.061 497 289692 786SEKINDUTRADE AB68 901
0.4511 320 6696 850 593EURINFINEON TECHNOLOGIES AG - REG337 276
0.102 508 5582 960 701GBPINFORMA PLC387 952
0.03838 313822 825EURINFRASTRUTTURE WIRELESS ITALIANE SPA86 424
0.4310 708 79011 421 385EURING GROEP NV1 007 412
0.02582 791680 192EURINMOBILIARIA COLONIAL SOCIMI SA69 092
0.03848 387926 407EURINPOST SA53 526
0.122 872 7832 586 360GBPINTERCONTINENTAL HOTELS GROUP PLC48 481
0.081 910 8171 100 239GBPINTERMEDIATE CAPITAL GROUP PLC76 000
0.061 497 4311 853 246GBPINTERNATIONAL CONSOLIDATED AIRLINES GROUP SA641 983
0.04936 281574 949EURINTERPUMP GROUP SPA21 135
0.122 942 5972 501 478GBPINTERTEK GROUP PLC41 682
0.4410 934 5108 115 139EURINTESA SANPAOLO SPA4 711 120
0.04956 969634 699SEKINVESTMENT AB LATOUR - B37 610
0.338 308 1365 125 024SEKINVESTOR AB - B117 636
0.03755 332921 346EURIPSEN SA9 390
0.03628 5771 002 849DKKISS A/S39 800
0.03685 043667 616EURITALGAS SPA126 345
0.051 303 7421 461 789GBPITV PLC936 809
0.03838 844774 109GBPIWG PLC198 891
0.051 230 6051 187 355GBPJ SAINSBURY PLC450 126
0.051 354 261982 190GBPJD SPORTS FASHION PLC128 208
0.03693 652763 357EURJDE PEET’S NV21 462
0.04959 355942 079EURJERONIMO MARTINS SGPS SA63 157
0.081 920 5821 763 368GBPJOHNSON MATTHEY PLC51 380
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.123 028 1632 389 731CHFJULIUS BAER GROUP LTD57 802
0.102 614 8302 505 977EURJUST EAT TAKEAWAY.COM NV30 405
0.174 351 3174 281 103EURKBC GROUP NV67 337
0.5112 614 8468 667 739EURKERING SA18 927
0.174 295 7223 980 755EURKERRY GROUP PLC39 849
0.071 787 509970 593EURKESKO OYJ - B70 541
0.061 503 155786 898PLNKGHM POLSKA MIEDZ SA35 233
0.03855 397838 646SEKKINDRED GROUP PLC59 434
0.092 240 2251 586 221GBPKINGFISHER PLC545 134
0.122 991 2831 810 068EURKINGSPAN GROUP PLC40 390
0.122 872 552483 480SEKKINNEVIK AB62 478
0.061 539 2011 162 460EURKION GROUP AG18 558
0.051 209 6601 591 851EURKLEPIERRE SA54 835
0.071 741 0381 586 001EURKNORR-BREMSE AG17 069
0.04965 092878 160EURKOJAMO OYJ53 527
0.276 842 2745 368 074EURKONE OYJ - B104 718
0.246 008 6035 956 558EURKONINKLIJKE AHOLD DELHAIZE NV268 361
0.286 990 9154 789 334EURKONINKLIJKE DSM NV46 856
0.102 488 1062 311 519EURKONINKLIJKE KPN NV868 146
0.4411 030 5838 737 336EURKONINKLIJKE PHILIPS NV235 294
0.03631 622704 233EURKONINKLIJKE VOPAK NV16 578
0.143 592 4262 065 741CHFKUEHNE + NAGEL INTERNATIONAL AG - REG14 448
0.5614 091 0139 003 004EURL OREAL SA PRIME FIDELITY 2020041 244
0.051 225 922593 672EURLA FRANCAISE DES JEUX SAEM28 764
0.286 931 7285 775 221CHFLAFARGEHOLCIM LTD - REG135 181
0.061 488 3161 808 013GBPLAND SECURITIES GROUP PLC179 525
0.051 310 0471 252 545EURLANXESS21 399
0.092 154 3341 874 273EURLEG IMMOBILIEN SE18 620
0.194 828 5094 591 548GBPLEGAL & GENERAL GROUP PLC1 541 170
0.225 594 9134 452 569EURLEGRAND SA69 073
0.03708 0911 067 971EURLEONARDO SPA104 223
0.041 048 021669 991SEKLIFCO AB11 710
1.2832 054 79622 032 149EURLINDE PLC134 854
0.389 563 35112 036 025GBPLLOYDS BANKING GROUP PLC18 300 552
0.174 169 6791 728 015CHFLOGITECH INTERNATIONAL SA - REG44 708
0.286 942 5275 333 380GBPLONDON STOCK EXCHANGE GROUP PLC81 570
0.02609 043587 901GBPLONDONMETRIC PROPERTY PLC234 930
0.4110 173 9855 887 604CHFLONZA GROUP AG - REG19 233
0.307 462 3195 456 900EURL’OREAL SA21 842
0.04904 006639 269SEKLUNDBERGFORETAGEN AB - B19 020
0.051 310 5201 220 886SEKLUNDIN ENERGY AB49 188
1.7242 873 40823 097 704EURLVMH MOET HENNESSY LOUIS VUITTON SE68 466
0.03726 204685 568GBPMAN GROUP PLC375 497
0.04918 2141 312 084GBPMARKS & SPENCER GROUP PLC505 279

APRIL 30, 2021
Lyxor Index Fund 

LYXOR Index Fund - Lyxor Core Stoxx Europe 600 (DR)

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity



48The accompanying notes form an integral part of these financial statements.

Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.061 598 9981 540 082EURMEDIOBANCA BANCA DI CREDITO FINANZIARIO SPA170 070
0.041 081 4661 225 600GBPMEGGITT PLC201 777
0.092 226 9592 621 032GBPMELROSE INDUSTRIES PLC1 188 600
0.204 878 3413 293 388EURMERCK KGAA33 379
0.03797 120990 468EURMERLIN PROPERTIES SOCIMI SA86 700
0.071 702 4301 057 972EURMETSO OUTOTEC OYJ182 195
0.071 678 1901 725 461GBPM&G PLC671 469
0.112 639 6731 790 171EURMONCLER SPA51 738
0.112 666 9492 337 922GBPMONDI PLC118 004
0.03667 119856 780EURMORPHOSYS AG8 494
0.102 397 3302 245 371NOKMOWI ASA116 618
0.122 894 7312 654 095EURMTU AERO ENGINES AG13 791
0.358 707 4398 289 285EURMUENCHENER RUECKVERSICHERUNGS-GESELLSCHAFT AG IN

MUENCHEN - REG
36 183

0.389 600 8529 118 338GBPNATIONAL GRID PLC916 699
0.04974 8601 130 611EURNATIXIS SA239 877
0.071 810 7461 812 184EURNATURGY ENERGY GROUP SA84 892
0.112 698 0483 116 776GBPNATWEST GROUP PLC1 193 193
0.04909 938679 773NOKNEL ASA376 371
0.04895 714720 692EURNEMETSCHEK SE14 447
0.225 584 9753 105 892EURNESTE OYJ110 813
2.9573 786 51668 658 380CHFNESTLE SA744 066
0.041 002 287672 944DKKNETCOMPANY GROUP A/S11 583
0.082 068 3111 685 527EURNEXI SPA129 756
0.123 081 1372 212 097GBPNEXT PLC34 336
0.112 768 0821 153 727SEKNIBE INDUSTRIER AB  - B90 950
0.00-620 669GBPNMC HEALTH PLC20 292
0.133 332 7922 701 854EURNN GROUP NV80 173
0.225 477 1855 823 974EURNOKIA OYJ1 389 267
0.041 021 937990 344EURNOKIAN RENKAAT OYJ32 987
0.307 601 4076 866 275SEKNORDEA BANK ABP879 658
0.03712 103807 252SEKNORDIC ENTERTAINMENT GROUP AB - B18 444
0.04932 493654 438NOKNORDIC SEMICONDUCTOR ASA45 273
0.071 867 1641 465 073NOKNORSK HYDRO ASA351 284
1.8045 241 50949 205 009CHFNOVARTIS AG - REG637 159
1.0726 602 23820 168 708DKKNOVO NORDISK A/S436 666
0.133 223 2162 342 031DKKNOVOZYMES A/S - B54 440
0.163 971 6742 202 760GBPOCADO GROUP PLC164 672
0.061 511 3011 670 192EUROMV AG36 852
0.225 478 6287 067 532EURORANGE SA529 336
0.041 009 179953 419EURORION OYJ - B27 401
0.071 660 5401 611 816NOKORKLA ASA195 477
0.061 437 3601 401 596EURORPEA SA13 427
0.245 910 1313 891 719DKKORSTED AS48 716
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.102 438 0001 481 692DKKPANDORA A/S25 827
0.286 937 2014 237 238CHFPARTNERS GROUP HOLDING AG5 859
0.071 858 2001 608 503GBPPEARSON PLC194 652
0.051 296 4571 048 368GBPPENNON GROUP PLC109 014
0.369 046 7597 734 800EURPERNOD RICARD SA52 998
0.122 968 5292 258 198GBPPERSIMMON PLC82 407
0.061 525 8141 483 012GBPPHOENIX GROUP HOLDINGS PLC186 480
0.051 171 1141 663 857PLNPOLSKI KONCERN NAFTOWY ORLEN SA80 063
0.071 679 7001 360 372GBPPOLYMETAL INTERNATIONAL PLC97 654
0.143 463 5262 392 599EURPORSCHE AUTOMOBIL HOLDING SE - PFD39 547
0.051 297 9181 003 899EURPOSTE ITALIANE SPA119 075
0.071 761 6292 004 733PLNPOWSZECHNA KASA OSZCZEDNOSCI BANK POLSKI SA227 823
0.041 051 2231 304 105PLNPOWSZECHNY ZAKLAD UBEZPIECZEN SA146 769
0.02596 562578 781GBPPRIMARY HEALTH PROPERTIES PLC343 043
0.04951 441993 080EURPROSIEBENSAT.1 MEDIA SE52 726
0.4210 362 2847 421 145EURPROSUS NV114 843
0.03719 5901 020 072EURPROXIMUS SADP40 586
0.4811 894 62110 771 906GBPPRUDENTIAL PLC673 951
0.071 804 0411 532 098EURPRYSMIAN SPA69 253
0.051 214 8641 185 546CHFPSP SWISS PROPERTY AG - REG11 846
0.133 214 2572 805 222EURPUBLICIS GROUPE SA59 678
0.082 118 5261 462 998EURPUMA SE24 151
0.102 416 1961 878 721EURQIAGEN NV59 615
0.03773 331648 013GBPQUILTER PLC411 237
0.03636 523824 913EURRAIFFEISEN BANK INTERNATIONAL AG34 993
0.081 938 4211 618 867EURRANDSTAD NV32 264
0.04913 471644 673EURRATIONAL AG1 317
0.5714 113 77413 680 817GBPRECKITT BENCKISER GROUP PLC190 222
0.051 192 848957 670EURRECORDATI INDUSTRIA CHIMICA E FARMACEUTICA SPA26 022
0.071 707 6531 961 413EURRED ELECTRICA CORP SA111 794
0.4411 067 74610 141 248GBPRELX PLC511 990
0.04924 737668 579EURREMY COINTREAU SA5 564
0.071 792 0793 109 987EURRENAULT SA53 455
0.112 756 3122 113 673GBPRENTOKIL INITIAL PLC478 912
0.153 709 1304 760 842EURREPSOL SA373 227
0.041 027 971771 791EURREXEL SA62 796
0.04975 3751 093 500EURRHEINMETALL AG11 250
0.061 616 6471 351 535GBPRIGHTMOVE PLC228 924
0.7819 371 50013 165 380GBPRIO TINTO PLC277 198
1.9649 181 58750 453 553CHFROCHE HOLDING AG181 448
0.03863 722571 276DKKROCKWOOL INTERNATIONAL A/S2 313
0.102 600 3926 139 527GBPROLLS-ROYCE HOLDINGS PLC2 161 069
0.04894 712761 422GBPROTORK PLC225 742
0.6716 777 91826 685 440EURROYAL DUTCH SHELL PLC - A1 059 212

APRIL 30, 2021
Lyxor Index Fund 

LYXOR Index Fund - Lyxor Core Stoxx Europe 600 (DR)

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.051 266 929799 302GBPROYAL MAIL PLC222 083
0.041 099 609770 333DKKROYAL UNIBREW A/S10 831
0.082 098 6481 770 362GBPRSA INSURANCE GROUP PLC267 390
0.04990 7381 246 187EURRUBIS SCA25 371
0.225 508 3034 438 267EURRWE AG174 645
0.102 460 5222 028 134EURRYANAIR HOLDINGS PLC145 593
0.4912 163 30711 268 598EURSAFRAN SA97 949
0.04930 770651 955SEKSAGAX AB42 296
0.092 124 0642 292 511GBPSAGE GROUP PLC289 462
0.03803 665611 479NOKSALMAR ASA13 911
0.03869 587444 225SEKSAMHALLSBYGGNADSBOLAGET I NORDEN AB274 211
0.215 202 8355 178 702EURSAMPO OYJ - A131 684
0.235 818 0424 384 313SEKSANDVIK AB282 952
1.0325 711 40023 133 368EURSANOFI294 619
1.3232 937 41129 559 939EURSAP SE282 095
0.122 981 2971 049 507EURSARTORIUS AG6 354
0.092 337 076892 492EURSARTORIUS STEDIM BIOTECH6 118
0.02554 175576 228EURSBM OFFSHORE NV38 285
0.03687 592902 781NOKSCATEC ASA30 632
0.03822 244458 379NOKSCHIBSTED ASA19 608
0.102 488 3252 124 079CHFSCHINDLER HOLDING AG10 516
0.7819 481 44411 901 703EURSCHNEIDER ELECTRIC SE146 455
0.061 377 5921 161 863GBPSCHRODERS PLC33 197
0.051 189 2071 541 046EURSCOR SE44 192
0.061 516 1021 062 358EURSCOUT24 AG21 928
0.051 152 764999 776EURSEB SA7 609
0.051 175 4111 180 224SEKSECURITAS AB - B82 828
0.143 559 0042 596 981GBPSEGRO PLC307 745
0.03624 3101 371 602EURSES SA99 034
0.071 782 4601 531 697GBPSEVERN TRENT PLC62 566
0.163 897 7183 467 355CHFSGS SA - REG1 585
0.02584 982630 961EURSHOP APOTHEKE EUROPE NV3 407
0.03859 418694 448CHFSIEGFRIED HOLDING AG1 124
1.0726 823 77219 016 881EURSIEMENS AG - REG193 227
0.143 385 9572 653 687EURSIEMENS ENERGY AG121 797
0.071 743 663843 830EURSIEMENS GAMESA RENEWABLE ENERGY SA57 929
0.112 759 0152 277 483EURSIEMENS HEALTHINEERS AG58 109
0.061 421 6151 023 970CHFSIG COMBIBLOC GROUP AG69 806
0.03745 466742 405GBPSIGNATURE AVIATION PLC160 313
0.061 568 185937 698EURSIGNIFY NV33 147
0.348 603 3205 008 555CHFSIKA AG34 677
0.051 149 993806 286DKKSIMCORP A/S10 460
0.071 624 4731 014 669SEKSINCH AB12 363
0.184 419 5973 706 094SEKSKANDINAVISKA ENSKILDA BANKEN AB - A414 055
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.092 331 5041 855 532SEKSKANSKA AB - B103 364
0.082 097 8641 670 539SEKSKF AB - B97 686
0.174 128 2593 988 649GBPSMITH & NEPHEW PLC228 546
0.081 913 8261 809 708GBPSMITHS GROUP PLC102 367
0.112 652 2121 902 093EURSMURFIT KAPPA GROUP PLC62 317
0.102 556 7642 451 778EURSNAM SPA546 317
0.215 216 7976 940 758EURSOCIETE GENERALE SA220 397
0.071 828 5322 094 888EURSODEXO SA22 004
0.051 272 705762 934EURSOFINA SA4 025
0.03763 096763 788GBPSOFTCAT PLC34 610
0.02556 576588 910CHFSOFTWAREONE HOLDING AG25 839
0.041 000 027787 059EURSOITEC5 949
0.082 004 5931 945 973EURSOLVAY SA18 947
0.143 434 4612 463 309CHFSONOVA HOLDING AG13 961
0.03637 466549 587EURSOPRA GROUPE4 118
0.051 171 320918 400GBPSPECTRIS PLC31 297
0.03748 690654 052EURSPIE SA35 618
0.102 587 8991 660 097GBPSPIRAX-SARCO ENGINEERING PLC19 044
0.184 571 0704 020 627GBPSSE PLC270 730
0.092 176 5991 720 315GBPST JAMES’S PLACE PLC138 997
0.03629 033544 557CHFSTADLER RAIL AG15 106
0.164 083 6995 370 503GBPSTANDARD CHARTERED PLC683 328
0.071 798 8872 264 257GBPSTANDARD LIFE ABERDEEN PLC563 619
0.307 419 7006 410 389EURSTELLANTIS NV536 726
0.215 316 6133 382 281EURSTMICROELECTRONICS NV170 623
0.102 519 3771 955 108EURSTORA ENSO OYJ - R158 153
0.04963 533785 846NOKSTOREBRAND ASA120 821
0.143 497 8352 108 635CHFSTRAUMANN HOLDING AG - REG2 944
0.082 069 1541 431 644EURSUEZ SA104 187
0.082 098 4911 260 707SEKSVENSKA CELLULOSA AB SCA - B143 842
0.153 829 1553 891 153SEKSVENSKA HANDELSBANKEN AB396 995
0.081 903 0472 105 302CHFSWATCH GROUP AG7 473
0.03791 003675 884SEKSWECO AB53 322
0.133 280 9603 602 822SEKSWEDBANK AB - A224 532
0.112 857 7571 742 044SEKSWEDISH MATCH AB41 891
0.03717 222800 063SEKSWEDISH ORPHAN BIOVITRUM AB50 681
0.133 350 2742 985 284CHFSWISS LIFE HOLDING AG - REG8 268
0.061 586 0141 550 160CHFSWISS PRIME SITE AG - REG19 621
0.235 769 8616 540 914CHFSWISS RE AG74 635
0.122 957 5003 043 944CHFSWISSCOM AG - REG6 556
0.143 371 8232 557 000EURSYMRISE AG31 395
0.04972 764772 707EURTAG IMMOBILIEN AG37 836
0.041 113 145955 543GBPTATE & LYLE PLC120 978
0.081 944 8961 811 288GBPTAYLOR WIMPEY PLC941 531
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.071 644 0741 594 701EURTEAMVIEWER AG41 559
0.041 089 769625 098CHFTECAN GROUP AG - REG2 690
0.03687 2701 645 355EURTECHNIPFMC PLC110 210
0.051 200 2591 524 088EURTELECOM ITALIA SPA/MILANO2 630 417
0.369 038 0245 866 462SEKTELEFONAKTIEBOLAGET LM ERICSSON - B793 497
0.215 215 1659 050 487EURTELEFONICA SA1 353 358
0.102 469 3872 781 042NOKTELENOR ASA166 368
0.204 870 4452 690 459EURTELEPERFORMANCE15 168
0.061 389 7621 504 638SEKTELE2 AB129 368
0.092 199 7162 483 564SEKTELIA CO AB639 010
0.082 098 0642 122 304CHFTEMENOS AG - REG17 178
0.041 080 2001 328 263EURTENARIS SA120 585
0.092 232 2892 083 878EURTERNA RETE ELETTRICA NAZIONALE SPA364 158
0.205 075 6416 582 443GBPTESCO PLC1 996 840
0.092 321 8702 535 250EURTHALES SA27 387
0.051 313 1851 387 720GBPTHG PLC184 153
0.041 019 817594 418SEKTHULE GROUP AB27 005
0.061 413 6631 888 465EURTHYSSENKRUPP AG127 128
0.051 257 310760 047NOKTOMRA SYSTEMS ASA30 170
1.0025 011 50327 641 047EURTOTAL SE679 199
0.03653 382339 995GBPTRAINLINE PLC124 144
0.041 027 365880 228GBPTRAVIS PERKINS PLC58 116
0.051 357 7121 032 215SEKTRELLEBORG AB - B62 648
0.04971 794745 420GBPTRITAX BIG BOX REIT PLC443 997
0.061 512 5451 481 418DKKTRYG A/S79 465
0.04983 311589 437GBPTUI AG - DI198 500
0.071 669 4931 842 750EURUBISOFT ENTERTAINMENT SA26 729
0.4711 607 70110 493 922CHFUBS GROUP AG915 237
0.102 516 1632 307 580EURUCB SA32 652
0.03659 785599 415GBPUDG HEALTHCARE PLC66 937
0.112 654 4001 964 341EURUMICORE SA52 500
0.102 452 9845 245 406EURUNIBAIL RODAMCO REITS35 763
0.204 947 2096 396 349EURUNICREDIT SPA577 810
1.3233 048 23534 302 081GBPUNILEVER PLC679 045
0.03716 600638 583EURUNIPER SE23 619
0.051 126 9591 002 624GBPUNITE GROUP PLC84 106
0.04917 0521 007 413EURUNITED INTERNET AG - REG26 194
0.081 961 1101 665 941GBPUNITED UTILITIES GROUP PLC176 109
0.184 486 8873 677 138EURUPM-KYMMENE OYJ137 846
0.061 595 5222 299 746EURVALEO SA59 225
0.051 195 501685 725EURVALMET OYJ34 393
0.071 656 322846 999CHFVAT GROUP AG6 973
0.153 713 5272 971 137EURVEOLIA ENVIRONNEMENT SA140 186
0.051 164 515746 886EURVERBUND AG17 050
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.369 055 4804 302 013DKKVESTAS WIND SYSTEMS A/S260 815
0.02605 114592 935GBPVICTREX PLC22 407
0.061 458 6181 585 728CHFVIFOR PHARMA AG12 174
0.5613 963 17813 377 760EURVINCI SA152 770
0.03743 411726 701GBPVIRGIN MONEY UK PLC323 018
0.02560 010573 487EURVISCOFAN SA9 842
0.03817 025822 071GBPVISTRY GROUP PLC57 403
0.266 484 6905 212 594EURVIVENDI SE223 610
0.4410 905 49113 050 556GBPVODAFONE GROUP PLC6 931 125
0.041 034 446910 914EURVOESTALPINE AG28 655
0.4110 245 7937 361 601EURVOLKSWAGEN AG - PFD47 281
0.338 336 7326 057 661SEKVOLVO AB - B410 247
0.307 483 3306 159 046EURVONOVIA SE136 957
0.03693 244590 959SEKWALLENSTAM AB53 949
0.041 047 105801 378EURWAREHOUSES DE PAUW CVA35 713
0.051 350 1731 637 823EURWARTSILA OYJ ABP125 773
0.061 478 3251 263 643GBPWEIR GROUP PLC67 049
0.03783 867857 711EURWENDEL SE7 081
0.03703 592730 027GBPWH SMITH PLC33 807
0.081 944 9821 919 757GBPWHITBREAD PLC52 129
0.04970 412648 947EURWIENERBERGER AG29 749
0.02603 673429 202SEKWIHLBORGS FASTIGHETER AB35 519
0.02623 103632 414GBPWIZZ AIR HOLDINGS PLC11 054
0.051 244 4061 491 582GBPWM MORRISON SUPERMARKETS PLC622 346
0.215 199 7133 873 704EURWOLTERS KLUWER NV69 090
0.204 921 3094 005 989EURWORLDLINE SA60 288
0.143 551 3103 841 136GBPWPP PLC316 491
0.081 919 9751 624 411NOKYARA INTERNATIONAL ASA44 174
0.163 924 0702 199 645EURZALANDO SE45 344
0.03684 170617 517CHFZUR ROSE GROUP AG2 471
0.5313 261 50313 433 033CHFZURICH INSURANCE GROUP AG38 859
0.153 705 9232 984 098GBP3I GROUP PLC251 335

99.442 481 411 4312 168 564 430Total Shares

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.061 583 5871 408 011EURELECTRICITE DE FRANCE SA FRN 130 659

0.061 583 5871 408 011Total Supranationals, Governments and Local Public Authorities, Debt Instruments

2 169 972 441 2 482 995 018 99.50
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

2 169 972 441 2 482 995 018 99.50Total Investments
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10.77Pharmaceuticals and Biotechnology 21.12United Kingdom
7.94Banks 16.02France
4.95Technology Hardware and Equipment 13.90Switzerland
4.62Chemicals 13.56Germany
4.57Personal Care, Drug and Grocery Stores 8.42Netherlands
4.26Food Producers 5.77Sweden
3.62Oil, Gas and Coal 3.88Spain
3.62Software and Computer Services 3.62Denmark
3.61Non-life Insurance 2.93Italy
3.52Personal Goods 2.57Ireland
3.26Construction and Materials 2.09Finland
3.06Investment Banking and Brokerage Services 1.48Belgium
2.75Industrial Support Services 1.24Jersey
2.68Industrial Engineering 1.16Norway
2.61General Industrials 0.58Luxembourg
2.60Telecommunications Service Providers 0.41Austria
2.59Automobiles and Parts 0.31Poland
2.48Industrial Metals and Mining 0.23Portugal
2.43Beverages 0.12Isle of Man
2.26Medical Equipment and Services 0.03Bermuda
2.14Industrial Transportation 0.03Faroe Islands
2.13Electricity 0.03Malta
1.98Gas, Water and Multi-utilities 99.50
1.76Aerospace and Defense
1.70Travel and Leisure
1.66Retailers 
1.64Life Insurance
1.56Media
1.07Real Estate Investment and Services
1.06Real Estate Investment Trusts
1.02Tobacco
0.58Telecommunications Equipment
0.57Household Goods and Home Construction
0.49Alternative Energy
0.46Industrial Materials
0.45Consumer Services 
0.37Health Care Providers
0.35Electronic and Electrical Equipment
0.18Leisure Goods
0.07Precious Metals and Mining
0.06Governments

99.50

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

0.09332 559254 294EURAALBERTS NV7 382
0.10389 626643 065EURABN AMRO BANK NV36 251
0.07274 207201 535EURACCIONA SA1 895
0.11433 537472 127EURACCOR SA12 953
0.06229 824232 818EURACKERMANS & VAN HAAREN NV1 728
0.13517 261525 168EURACS ACTIVIDADES DE CONSTRUCCION Y SERVICIOS SA19 066
0.963 691 4483 181 022EURADIDAS AG - REG - REG14 372
1.144 393 3081 865 352EURADYEN NV2 152
0.07258 775256 554EURAEDIFICA SA2 547
0.14538 456573 702EURAEGON NV139 280
0.21818 713851 390EURAENA SME SA5 658
0.06229 725298 710EURAEROPORTS DE PARIS2 153
0.19714 457592 993EURAGEAS SA/NV14 187
1.264 867 2083 493 569EURAIR LIQUIDE SA - PF 202234 736
0.06241 84724 742EURAIR LIQUIDE SA (ISIN FR0000120073)1 726
1.164 462 1214 094 841EURAIRBUS SE44 648
0.381 465 8261 141 113EURAKZO NOBEL NV14 670
1.786 867 6705 914 992EURALLIANZ SE - REG31 736
0.26988 956805 186EURALSTOM SA21 764
0.05203 785202 843EURALSTRIA OFFICE REIT-AG13 686
0.06233 600205 086EURALTEN SA2 244
0.511 966 1862 018 606EURAMADEUS IT GROUP SA - A34 677
0.09353 654230 814EURAMPLIFON SPA10 067
0.09350 938301 980EURAMUNDI SA4 736
0.06247 877218 999EURANDRITZ AG5 484
1.003 835 4224 245 463EURANHEUSER-BUSCH INBEV SA/NV65 195
0.341 325 505976 667EURARCELORMITTAL SA54 660
0.24942 608538 798EURARGENX SE3 921
0.14529 152451 305EURARKEMA SA5 088
0.13490 220528 879EURAROUNDTOWN SA76 549
0.24916 763292 934EURASM INTERNATIONAL NV3 625
4.5417 475 8886 846 358EURASML HOLDING NV32 291
0.10395 194354 303EURASR NEDERLAND NV10 854
0.431 652 1321 529 666EURASSICURAZIONI GENERALI SPA99 019
0.16633 862796 097EURATLANTIA SPA39 067
0.12479 402634 697EURATOS SE8 467
0.973 746 6153 495 121EURAXA SA159 261
0.05196 180174 706EURA2A SPA120 578
0.622 397 1952 686 125EURBANCO BILBAO VIZCAYA ARGENTARIA SA513 263
0.07276 418271 133EURBANCO BPM SPA116 632
0.06228 436482 552EURBANCO DE SABADELL SA433 137
0.00-300 195EURBANCO ESPIRITO SANTO SA286 144
1.114 291 3855 180 996EURBANCO SANTANDER SA1 334 801
0.09348 858354 611EURBANK OF IRELAND GROUP PLC71 458
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.06225 503233 498EURBANKINTER SA49 485
1.234 742 5564 842 331EURBASF SE - REG70 700
0.06241 103147 780EURBAWAG GROUP AG5 365
1.064 069 9765 771 854EURBAYER AG75 622
0.532 057 1441 756 989EURBAYERISCHE MOTOREN WERKE AG24 666
0.10374 972147 049EURBE SEMICONDUCTOR INDUSTRIES NV5 570
0.09355 804231 395EURBECHTLE AG2 101
0.18710 354722 250EURBEIERSDORF AG7 565
0.10370 455336 333EURBIOMERIEUX3 745
1.234 739 2704 414 171EURBNP PARIBAS SA88 767
0.08293 273259 044EURBOLLORE SA69 827
0.21821 110811 741EURBOUYGUES SA23 039
0.23888 169570 661EURBRENNTAG SE11 893
0.14557 958468 304EURBUREAU VERITAS SA22 435
0.23897 229983 725EURCAIXABANK SA336 419
0.511 979 9811 289 853EURCAPGEMINI SE12 992
0.11412 245249 299EURCARL ZEISS MEDITEC AG2 813
0.20756 548784 932EURCARREFOUR SA46 976
0.471 794 5291 392 801EURCELLNEX TELECOM SAU38 149
0.562 152 7101 542 083EURCIE DE SAINT-GOBAIN41 004
0.431 652 1651 441 250EURCIE GENERALE DES ETABLISSEMENTS MICHELIN SCA13 728
0.25949 818682 262EURCNH INDUSTRIAL NV76 784
0.04162 036141 252EURCNP ASSURANCES11 125
0.07265 583245 888EURCOFINIMMO SA2 083
0.11420 237591 817EURCOMMERZBANK AG76 532
0.24936 4891 206 212EURCONTINENTAL AG8 314
0.05189 228144 810EURCORBION NV3 884
0.21809 334821 423EURCOVESTRO AG14 872
0.09332 416361 691EURCOVIVIO4 480
0.341 292 0911 155 117EURCREDIT AGRICOLE SA100 380
0.622 401 1111 820 827EURCRH PLC61 206
0.07259 810215 255EURCTS EVENTIM AG & CO KGAA4 520
1.244 785 1853 392 654EURDAIMLER AG64 621
0.762 930 8553 332 330EURDANONE SA49 989
0.04162 174204 062EURDASSAULT AVIATION SA179
0.542 100 6471 324 402EURDASSAULT SYSTEMES SE10 887
0.09341 899251 293EURDAVIDE CAMPARI-MILANO NV34 845
0.441 701 728865 856EURDELIVERY HERO SE12 887
0.481 846 4101 645 061EURDEUTSCHE BANK AG - REG159 091
0.542 095 7631 784 330EURDEUTSCHE BOERSE AG14 625
0.06247 038354 066EURDEUTSCHE LUFTHANSA AG - REG23 006
0.963 712 4532 424 676EURDEUTSCHE POST AG - REG75 834
1.043 993 5523 594 991EURDEUTSCHE TELEKOM AG - REG249 597
0.301 160 100919 118EURDEUTSCHE WOHNEN SE25 780
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.09357 358223 402EURDIALOG SEMICONDUCTOR PLC5 486
0.07283 771236 090EURDIASORIN SPA2 009
0.23894 954657 188EUREDENRED18 981
0.271 040 828799 315EUREDP - ENERGIAS DE PORTUGAL SA225 190
0.06232 092202 427EUREDP RENOVAVEIS SA11 710
0.18687 409651 616EUREIFFAGE SA7 544
0.06228 420206 676EURELIA GROUP SA/NV2 538
0.05206 743239 069EURELIS SA13 894
0.14546 791491 911EURELISA OYJ11 587
0.09328 878395 991EURENAGAS SA18 150
0.14532 684504 847EURENDESA SA24 368
1.284 943 4353 655 267EURENEL SPA597 972
0.461 770 6671 905 601EURENGIE SA (ISIN FR0010208488)143 142
0.501 920 0952 582 900EURENI SPA193 363
0.421 630 3481 542 256EURE.ON SE162 612
0.17672 778670 811EURERSTE GROUP BANK AG22 729
0.823 170 8822 691 548EURESSILORLUXOTTICA SA22 911
0.05191 450192 441EURETABLISSEMENTS FRANZ COLRUYT NV3 881
0.07259 459218 473EUREURAZEO SE3 744
0.21803 324482 544EUREUROFINS SCIENTIFIC SE9 755
0.13484 288370 348EUREURONEXT NV5 786
0.11429 200373 056EUREVONIK INDUSTRIES AG14 739
0.09363 476225 830EUREVOTEC SE10 496
0.15595 819485 206EUREXOR NV8 721
0.08289 381276 762EURFAURECIA SE6 445
0.431 664 9901 155 671EURFERRARI NV9 346
0.25954 772864 252EURFERROVIAL SA40 388
0.17671 909462 827EURFINECOBANK BANCA FINECO SPA46 921
0.562 164 9081 424 221EURFLUTTER ENTERTAINMENT PLC12 746
0.19735 668620 876EURFORTUM OYJ33 669
0.05199 625215 875EURFREENET AG9 858
0.261 010 7921 130 091EURFRESENIUS MEDICAL CARE AG & CO KGAA15 278
0.341 294 0561 675 154EURFRESENIUS SE & CO KGAA31 655
0.06237 219216 700EURFUCHS PETROLUB SE - PFD5 350
0.06218 874427 077EURGALAPAGOS NV3 373
0.09363 027503 754EURGALP ENERGIA SGPS SA37 776
0.11415 958345 108EURGEA GROUP AG11 393
0.12443 658495 817EURGECINA SA3 647
0.05194 464179 201EURGERRESHEIMER AG2 174
0.12444 898399 740EURGETLINK SE - REG33 628
0.05187 309192 192EURGLANBIA PLC15 303
0.05177 494165 236EURGRAND CITY PROPERTIES SA7 938
0.13509 856586 551EURGRIFOLS SA (ISIN ES0171996087)22 610
0.18689 174620 162EURGROUPE BRUXELLES LAMBERT SA7 575
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.18710 710602 416EURHANNOVER RUECK SE - REG4 621
0.22866 926756 257EURHEIDELBERGCEMENT AG11 374
0.17642 958613 256EURHEINEKEN HOLDING NV7 784
0.461 768 5171 578 291EURHEINEKEN NV18 338
0.24923 427387 803EURHELLOFRESH SE13 383
0.341 310 5101 307 850EURHENKEL AG & CO KGAA - PFD13 714
0.05207 069200 305EURHERA SPA61 904
0.732 825 0641 603 548EURHERMES INTERNATIONAL2 706
0.08292 951259 361EURHUHTAMAKI OYJ7 424
1.315 068 1983 381 949EURIBERDROLA SA451 108
0.05198 565199 919EURILIAD SA1 315
0.14530 608297 557EURIMCD NV4 387
0.662 533 9912 351 983EURINDUSTRIA DE DISENO TEXTIL SA85 550
0.883 374 0881 989 513EURINFINEON TECHNOLOGIES AG - REG100 524
0.06249 853243 191EURINFRASTRUTTURE WIRELESS ITALIANE SPA25 758
0.833 191 7113 229 265EURING GROEP NV300 255
0.05173 702194 330EURINMOBILIARIA COLONIAL SOCIMI SA20 593
0.07252 855276 115EURINPOST SA15 953
0.07279 046168 616EURINTERPUMP GROUP SPA6 299
0.853 258 9882 851 386EURINTESA SANPAOLO SPA1 404 131
0.06225 152261 392EURIPSEN SA2 799
0.05204 176189 808EURITALGAS SPA37 657
0.05206 751227 378EURJDE PEET’S NV6 397
0.07285 937285 465EURJERONIMO MARTINS SGPS SA18 824
0.20779 332766 532EURJUST EAT TAKEAWAY.COM NV9 062
0.341 296 8591 217 439EURKBC GROUP NV20 069
0.983 759 7272 389 901EURKERING SA5 641
0.331 280 3411 125 106EURKERRY GROUP PLC11 877
0.14532 748284 587EURKESKO OYJ - B21 024
0.23891 534533 678EURKINGSPAN GROUP PLC12 038
0.12458 741336 572EURKION GROUP AG5 531
0.09360 527444 208EURKLEPIERRE SA16 343
0.13518 874462 760EURKNORR-BREMSE AG5 087
0.07287 651263 939EURKOJAMO OYJ15 954
0.532 039 3271 578 727EURKONE OYJ - B31 211
0.461 790 8421 627 170EURKONINKLIJKE AHOLD DELHAIZE NV79 984
0.542 083 5781 348 340EURKONINKLIJKE DSM NV13 965
0.19741 569671 841EURKONINKLIJKE KPN NV258 747
0.853 287 6482 554 694EURKONINKLIJKE PHILIPS NV70 129
0.05188 252213 731EURKONINKLIJKE VOPAK NV4 941
1.596 112 4603 664 137EURL OREAL SA PRIME FIDELITY 202017 891
0.09365 381183 739EURLA FRANCAISE DES JEUX SAEM8 573
0.10390 461358 579EURLANXESS6 378
0.17642 135549 994EURLEG IMMOBILIEN SE5 550
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.431 667 5471 288 346EURLEGRAND SA20 587
0.05211 042299 670EURLEONARDO SPA31 063
2.499 553 8766 481 294EURLINDE PLC40 193
0.08311 24332 728EURL’OREAL SA911
3.3312 778 2376 492 648EURLVMH MOET HENNESSY LOUIS VUITTON SE20 406
0.12476 578428 564EURMEDIOBANCA BANCA DI CREDITO FINANZIARIO SPA50 689
0.381 453 900974 835EURMERCK KGAA9 948
0.06237 573274 773EURMERLIN PROPERTIES SOCIMI SA25 840
0.13507 407314 703EURMETSO OUTOTEC OYJ54 303
0.20786 728503 306EURMONCLER SPA15 420
0.05198 863261 796EURMORPHOSYS AG2 532
0.22862 689706 481EURMTU AERO ENGINES AG4 110
0.672 595 1702 224 025EURMUENCHENER RUECKVERSICHERUNGS-GESELLSCHAFT AG IN

MUENCHEN - REG
10 784

0.08290 552322 831EURNATIXIS SA71 494
0.14539 692510 788EURNATURGY ENERGY GROUP SA25 302
0.07266 972217 295EURNEMETSCHEK SE4 306
0.431 664 561885 829EURNESTE OYJ33 027
0.16616 448512 491EURNEXI SPA38 673
0.26993 315772 281EURNN GROUP NV23 895
0.421 632 4551 827 221EURNOKIA OYJ414 066
0.08304 595285 983EURNOKIAN RENKAAT OYJ9 832
0.12450 454463 278EUROMV AG10 984
0.421 632 8882 058 075EURORANGE SA157 767
0.08300 791295 000EURORION OYJ - B8 167
0.11428 414409 615EURORPEA SA4 002
0.702 696 3772 207 125EURPERNOD RICARD SA15 796
0.271 032 305689 572EURPORSCHE AUTOMOBIL HOLDING SE - PFD11 787
0.10386 841283 114EURPOSTE ITALIANE SPA35 490
0.07283 577318 068EURPROSIEBENSAT.1 MEDIA SE15 715
0.803 088 3922 282 980EURPROSUS NV34 228
0.06214 480293 258EURPROXIMUS SADP12 097
0.14537 672448 866EURPRYSMIAN SPA20 640
0.25958 008795 457EURPUBLICIS GROUPE SA17 787
0.16631 409424 263EURPUMA SE7 198
0.19720 137560 170EURQIAGEN NV17 768
0.05189 704233 190EURRAIFFEISEN BANK INTERNATIONAL AG10 429
0.15577 729465 363EURRANDSTAD NV9 616
0.07272 585187 371EURRATIONAL AG393
0.09355 535282 087EURRECORDATI INDUSTRIA CHIMICA E FARMACEUTICA SPA7 756
0.13508 963567 739EURRED ELECTRICA CORP SA33 320
0.07275 560191 655EURREMY COINTREAU SA1 658
0.14534 120883 959EURRENAULT SA15 932
0.291 105 4931 329 781EURREPSOL SA111 239
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.08306 381227 258EURREXEL SA18 716
0.08290 705302 486EURRHEINMETALL AG3 353
0.08295 296363 597EURRUBIS SCA7 562
0.431 641 7201 320 500EURRWE AG52 052
0.19733 359584 966EURRYANAIR HOLDINGS PLC43 394
0.943 625 1872 993 872EURSAFRAN SA29 193
0.401 550 6881 499 737EURSAMPO OYJ - A39 248
2.007 663 1796 955 809EURSANOFI87 810
2.569 816 8318 557 602EURSAP SE84 077
0.23888 665341 213EURSARTORIUS AG1 894
0.18696 768282 916EURSARTORIUS STEDIM BIOTECH1 824
0.04165 174165 081EURSBM OFFSHORE NV11 411
1.515 806 3233 403 618EURSCHNEIDER ELECTRIC SE43 650
0.09354 432425 072EURSCOR SE13 171
0.12451 899329 024EURSCOUT24 AG6 536
0.09343 602284 475EURSEB SA2 268
0.05186 075385 710EURSES SA29 517
0.05174 447188 163EURSHOP APOTHEKE EUROPE NV1 016
2.087 994 7835 510 011EURSIEMENS AG - REG57 591
0.261 009 168772 777EURSIEMENS ENERGY AG36 301
0.13519 707250 017EURSIEMENS GAMESA RENEWABLE ENERGY SA17 266
0.21822 306686 889EURSIEMENS HEALTHINEERS AG17 319
0.12467 375267 175EURSIGNIFY NV9 879
0.21790 467545 997EURSMURFIT KAPPA GROUP PLC18 573
0.20762 035713 071EURSNAM SPA162 828
0.401 554 8592 040 167EURSOCIETE GENERALE SA65 689
0.14544 970579 680EURSODEXO SA6 558
0.10379 440230 946EURSOFINA SA1 200
0.08298 041233 838EURSOITEC1 773
0.16597 453551 053EURSOLVAY SA5 647
0.05189 940164 701EURSOPRA GROUPE1 227
0.06223 148188 954EURSPIE SA10 616
0.572 211 4111 733 621EURSTELLANTIS NV159 969
0.411 584 611979 922EURSTMICROELECTRONICS NV50 854
0.19750 892568 489EURSTORA ENSO OYJ - R47 137
0.16616 713400 234EURSUEZ SA31 053
0.261 004 942746 773EURSYMRISE AG9 357
0.08289 932229 119EURTAG IMMOBILIEN AG11 277
0.13490 030484 604EURTEAMVIEWER AG12 387
0.05204 840467 219EURTECHNIPFMC PLC32 848
0.09357 733452 083EURTELECOM ITALIA SPA/MILANO783 986
0.401 554 3592 630 217EURTELEFONICA SA403 363
0.381 451 693783 151EURTELEPERFORMANCE4 521
0.08321 951387 447EURTENARIS SA35 940
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.17665 326612 539EURTERNA RETE ELETTRICA NAZIONALE SPA108 536
0.18692 059715 420EURTHALES SA8 163
0.11421 337553 566EURTHYSSENKRUPP AG37 890
1.947 454 5957 492 563EURTOTAL SE202 433
0.13497 556546 073EURUBISOFT ENTERTAINMENT SA7 966
0.19749 948702 795EURUCB SA9 732
0.21791 163601 058EURUMICORE SA15 648
0.19731 1011 446 613EURUNIBAIL RODAMCO REITS10 659
0.381 474 4962 194 610EURUNICREDIT SPA172 214
0.06213 594185 432EURUNIPER SE7 040
0.07273 323309 929EURUNITED INTERNET AG - REG7 807
0.351 337 2841 076 968EURUPM-KYMMENE OYJ41 084
0.12475 545655 386EURVALEO SA17 652
0.09356 325205 204EURVALMET OYJ10 251
0.291 106 805861 938EURVEOLIA ENVIRONNEMENT SA41 782
0.09347 101220 146EURVERBUND AG5 082
1.084 161 6253 807 696EURVINCI SA45 532
0.04166 888170 695EURVISCOFAN SA2 933
0.501 932 7341 483 114EURVIVENDI SE66 646
0.08308 294263 807EURVOESTALPINE AG8 540
0.793 053 7362 122 062EURVOLKSWAGEN AG - PFD14 092
0.582 230 3501 795 209EURVONOVIA SE40 819
0.08312 082237 850EURWAREHOUSES DE PAUW CVA10 644
0.10402 412470 640EURWARTSILA OYJ ABP37 486
0.06233 577240 272EURWENDEL SE2 110
0.08289 242185 848EURWIENERBERGER AG8 867
0.401 549 7541 131 762EURWOLTERS KLUWER NV20 592
0.381 466 8091 202 287EURWORLDLINE SA17 969
0.301 169 588667 206EURZALANDO SE13 515

99.42383 233 787315 269 367Total Shares

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.13471 977397 572EURELECTRICITE DE FRANCE SA FRN 38 942

0.13471 977397 572Total Supranationals, Governments and Local Public Authorities, Debt Instruments

315 666 939 383 705 764 99.55
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

315 666 939 383 705 764 99.55Total Investments
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8.78Technology Hardware and Equipment 30.91France
7.96Banks 26.10Germany
7.57Chemicals 16.26Netherlands
6.06Software and Computer Services 7.36Spain
5.37Personal Goods 5.65Italy
5.00Automobiles and Parts 4.76Ireland
4.82Pharmaceuticals and Biotechnology 3.44Finland
4.64Non-life Insurance 2.85Belgium
3.76Electricity 0.92Luxembourg
3.66Oil, Gas and Coal 0.71Austria
3.64Construction and Materials 0.44Portugal
3.40Personal Care, Drug and Grocery Stores 0.15United Kingdom
3.11General Industrials 99.55
3.05Telecommunications Service Providers 
2.74Aerospace and Defense
2.48Medical Equipment and Services
2.45Beverages
2.16Gas, Water and Multi-utilities
2.02Retailers 
1.89Industrial Transportation
1.86Industrial Support Services
1.54Industrial Engineering
1.54Investment Banking and Brokerage Services 
1.23Food Producers
1.22Media
1.20Real Estate Investment and Services
1.07Travel and Leisure
1.03Real Estate Investment Trusts
0.73Life Insurance
0.71Health Care Providers
0.64Consumer Services 
0.64Industrial Metals and Mining
0.54Industrial Materials
0.42Telecommunications Equipment
0.19Alternative Energy
0.12Leisure Goods
0.13Governments
0.09Household Goods and Home Construction
0.09Tobacco

99.55

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor Core Euro Stoxx 300 (DR)

Economic classification Geographical classification% %
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

1.635 835 3755 865 629EURADIDAS AG - REG - REG22 719
1.946 945 1835 350 644EURADYEN NV3 402
0.602 147 3391 543 663EURAIR LIQUIDE SA - PF 202215 325
1.655 929 1785 877 381EURAIR LIQUIDE SA (ISIN FR0000120073)42 315
1.977 053 8655 734 810EURAIRBUS SE70 581
3.0310 856 7889 391 113EURALLIANZ SE - REG50 170
0.873 108 2372 997 963EURAMADEUS IT GROUP SA - A54 819
1.696 063 1375 656 393EURANHEUSER-BUSCH INBEV SA/NV103 062
7.7027 626 09415 630 145EURASML HOLDING NV51 046
1.655 922 7484 758 171EURAXA SA251 764
1.896 783 9335 016 260EURBANCO SANTANDER SA2 110 088
2.097 497 1966 377 840EURBASF SE - REG111 765
1.806 433 9666 888 688EURBAYER AG119 546
0.913 252 0162 544 222EURBAYERISCHE MOTOREN WERKE AG38 993
2.097 491 9525 579 187EURBNP PARIBAS SA140 325
1.063 795 7383 016 170EURCRH PLC96 756
2.117 564 5044 951 163EURDAIMLER AG102 154
1.294 633 1774 672 244EURDANONE SA79 024
0.923 313 0963 406 551EURDEUTSCHE BOERSE AG23 120
1.645 868 7744 426 511EURDEUTSCHE POST AG - REG119 881
1.766 313 1046 005 817EURDEUTSCHE TELEKOM AG - REG394 569
2.187 814 7126 895 430EURENEL SPA945 290
0.782 799 1212 778 028EURENGIE SA (ISIN FR0010208488)226 283
0.853 035 3432 868 261EURENI SPA305 674
1.405 012 5714 164 294EURESSILORLUXOTTICA SA36 218
0.953 422 4783 183 012EURFLUTTER ENTERTAINMENT PLC20 150
2.248 011 9267 064 865EURIBERDROLA SA713 122
1.124 005 8093 358 223EURINDUSTRIA DE DISENO TEXTIL SA135 240
1.495 333 8145 358 588EURINFINEON TECHNOLOGIES AG - REG158 910
1.415 045 5403 784 551EURING GROEP NV474 651
1.445 151 8944 165 187EURINTESA SANPAOLO SPA2 219 687
1.665 943 8474 843 555EURKERING SA8 918
0.903 223 8103 567 080EURKONE OYJ - B49 339
0.792 831 0143 040 220EURKONINKLIJKE AHOLD DELHAIZE NV126 441
1.455 197 1644 377 641EURKONINKLIJKE PHILIPS NV110 861
0.752 683 6611 747 249EURL OREAL SA PRIME FIDELITY 20207 855
4.2115 102 74512 791 727EURLINDE PLC63 537
2.087 471 2026 256 400EURL’OREAL SA21 868
5.6320 199 96013 089 511EURLVMH MOET HENNESSY LOUIS VUITTON SE32 258
1.144 102 6014 055 006EURMUENCHENER RUECKVERSICHERUNGS-GESELLSCHAFT AG IN

MUENCHEN - REG
17 048

1.194 262 3793 550 364EURPERNOD RICARD SA24 970
1.364 882 2554 377 850EURPROSUS NV54 109
1.605 730 9074 813 685EURSAFRAN SA46 150
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

3.3812 114 12311 491 384EURSANOFI138 812
4.3315 518 80516 662 703EURSAP SE132 912
2.569 178 7796 961 167EURSCHNEIDER ELECTRIC SE69 003
3.5312 638 3129 609 427EURSIEMENS AG - REG91 041
3.2911 784 40511 792 448EURTOTAL SE320 011
1.846 578 8815 945 839EURVINCI SA71 979
0.853 055 3242 568 336EURVIVENDI SE105 356
1.354 827 4263 337 667EURVOLKSWAGEN AG - PFD22 277
0.983 525 8103 867 697EURVONOVIA SE64 528

99.02354 922 018298 057 960Total Shares

298 057 960 354 922 018 99.02
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

298 057 960 354 922 018 99.02Total Investments
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11.77Technology Hardware and Equipment 34.31France
8.56Chemicals 28.70Germany
7.26Personal Goods 16.62Netherlands
6.83Banks 6.23Ireland
6.56Software and Computer Services 6.11Spain
5.83Non-life Insurance 4.46Italy
5.17Pharmaceuticals and Biotechnology 1.69Belgium
4.42Electricity 0.90Finland
4.36Automobiles and Parts 99.02
4.13Oil, Gas and Coal
3.62Personal Care, Drug and Grocery Stores 
3.57Aerospace and Defense
3.53General Industrials
2.89Construction and Materials
2.88Beverages
2.85Medical Equipment and Services
2.78Retailers 
1.94Industrial Support Services
1.76Telecommunications Service Providers 
1.64Industrial Transportation
1.29Food Producers
0.98Real Estate Investment and Services
0.95Travel and Leisure
0.92Investment Banking and Brokerage Services 
0.90Industrial Engineering
0.85Media
0.78Gas, Water and Multi-utilities

99.02

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments
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Economic classification Geographical classification% %
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Bonds

0.0587 19687 933USDABB FINANCE USA INC 2.875% 08/05/202285 000
0.18308 658309 118USDABBVIE INC 2.3% 21/11/2022300 000
0.28475 203479 764USDABBVIE INC 2.6% 21/11/2024449 000
0.16261 320262 370USDABBVIE INC 2.85% 14/05/2023250 000
0.14227 164232 896USDABBVIE INC 2.95% 21/11/2026212 000
0.14234 373236 510USDABBVIE INC 3.2% 06/11/2022226 000
0.15245 880250 909USDABBVIE INC 3.2% 14/05/2026227 000
0.24410 249429 436USDABBVIE INC 3.2% 21/11/2029384 000
0.19311 576316 585USDABBVIE INC 3.6% 14/05/2025285 000
0.07125 21061 620USDABBVIE INC 4.05% 21/11/2039112 000
0.0357 23459 432USDABBVIE INC 4.25% 14/11/202850 000
0.29482 851287 727USDABBVIE INC 4.25% 21/11/2049425 000
0.0587 63892 389USDABBVIE INC 4.3% 14/05/203676 000
0.18298 751308 482USDABBVIE INC 4.4% 06/11/2042258 000
0.07110 119117 729USDABBVIE INC 4.45% 14/05/204695 000
0.14229 098242 388USDABBVIE INC 4.5% 14/05/2035195 000
0.0578 05473 702USDABBVIE INC 4.55% 15/03/203566 000
0.13218 015234 047USDABBVIE INC 4.7% 14/05/2045183 000
0.0347 46251 231USDABBVIE INC 4.85% 15/06/204439 000
0.06101 177110 044USDABBVIE INC 4.875% 14/11/204882 000
0.06103 079112 615USDACTIVISION BLIZZARD INC 2.5% 15/09/2050120 000
0.0581 40686 040USDADOBE INC 2.3% 01/02/203080 000
0.0355 30056 241USDADOBE SYSTEMS INC 3.25% 01/02/202551 000
0.24410 900412 301USDAERCAP IRELAND CAPITAL DAC / AERCAP GLOBAL AVIATION TRUST 6.5%

15/07/2025
350 000

0.13222 277224 308USDAETNA INC 2.75% 15/11/2022216 000
0.06103 428103 666USDAETNA INC 2.8% 15/06/202399 000
0.0470 43877 395USDAETNA INC 3.875% 15/08/204766 000
0.08141 558144 633USDAFLAC INC 3.6% 01/04/2030128 000
0.0464 57168 914USDALEXANDRIA REAL ESTATE EQUITIES INC 1.875% 01/02/203370 000
0.09150 392155 073USDALLY FINANCIAL INC 8% 01/11/2031107 000
0.0228 73628 788USDALPHABET INC 0.45% 15/08/202529 000
0.07111 397113 788USDALPHABET INC 0.8% 15/08/2027115 000
0.10169 100177 893USDALPHABET INC 1.1% 15/08/2030182 000
0.10169 131174 221USDALPHABET INC 1.9% 15/08/2040192 000
0.09147 879150 624USDALPHABET INC 1.998% 15/08/2026141 000
0.10164 532184 088USDALPHABET INC 2.05% 15/08/2050196 000
0.0584 07895 402USDALPHABET INC 2.25% 15/08/2060101 000
0.20339 414342 643USDAMAZON.COM INC 0.8% 03/06/2025339 000
0.07117 175119 333USDAMAZON.COM INC 1.2% 03/06/2027118 000
0.11179 151187 863USDAMAZON.COM INC 1.5% 03/06/2030186 000
0.11181 482182 696USDAMAZON.COM INC 2.4% 22/02/2023175 000
0.0698 575113 874USDAMAZON.COM INC 2.7% 03/06/2060109 000
0.0117 16017 273USDAMAZON.COM INC 2.8% 22/08/202416 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.018 8109 086USDAMAZON.COM INC 3.15% 22/08/20278 000
0.14241 435259 237USDAMAZON.COM INC 3.875% 22/08/2037209 000
0.23387 587420 206USDAMAZON.COM INC 4.05% 22/08/2047328 000
0.12202 321228 527USDAMAZON.COM INC 4.25% 22/08/2057166 000
0.0236 75138 406USDAMAZON.COM INC 4.8% 05/12/203429 000
0.07123 959136 096USDAMAZON.COM INC 4.95% 05/12/204494 000
0.25424 535426 390USDAMERICAN EXPRESS CO 2.5% 01/08/2022414 000
0.07124 448125 277USDAMERICAN EXPRESS CO 2.65% 02/12/2022120 000
0.19323 886324 039USDAMERICAN EXPRESS CO 3% 30/10/2024300 000
0.17288 703289 148USDAMERICAN EXPRESS CO 3.4% 27/02/2023274 000
0.06101 802102 856USDAMERICAN EXPRESS CO 3.7% 03/08/202395 000
0.0233 35435 942USDAMERICAN EXPRESS CO 4.05% 03/12/204229 000
0.14226 970231 004USDAMERICAN EXPRESS CREDIT CORP 3.3% 03/05/2027205 000
0.07120 478125 704USDAMERICAN INTERNATIONAL GROUP INC 3.875% 15/01/2035110 000
0.09144 069142 422USDAMERICAN INTERNATIONAL GROUP INC 4.375% 30/06/2050125 000
0.0584 38987 433USDAMERICAN INTERNATIONAL GROUP INC 4.5% 16/07/204473 000
0.09147 058145 415USDAMERICAN INTERNATIONAL GROUP INC 4.75% 01/04/2048122 000
0.0237 30040 486USDAMERICAN TOWER CORP 3.1% 15/06/205040 000
0.07109 965113 757USDAMERICAN TOWER CORP 3.8% 15/08/2029100 000
0.17284 982289 860USDAMERICAN TOWER CORP 5% 15/02/2024256 000
0.0354 39255 206USDAMERICAN WATER CAPITAL CORP 3.4% 01/03/202550 000
0.22372 631388 360USDAMERICAN WATER CAPITAL CORP 3.45% 01/06/2029339 000
0.0354 68660 614USDAMERICAN WATER CAPITAL CORP 3.75% 01/09/204750 000
0.0460 58367 094USDAMERICAN WATER CAPITAL CORP 4.2% 01/09/204852 000
0.0226 35627 151USDAMERICAN WATER CAPITAL CORP 6.593% 15/10/203718 000
0.06100 268102 503USDAMGEN INC 2.2% 21/02/202797 000
0.08128 978136 157USDAMGEN INC 2.3% 25/02/2031130 000
0.0237 41939 444USDAMGEN INC 2.45% 21/02/203037 000
0.0463 50064 969USDAMGEN INC 2.6% 19/08/202660 000
0.07121 651122 527USDAMGEN INC 2.65% 11/05/2022119 000
0.12207 518220 075USDAMGEN INC 3.15% 21/02/2040207 000
0.06108 757111 926USDAMGEN INC 3.2% 02/11/2027100 000
0.0349 68554 219USDAMGEN INC 3.375% 21/02/205050 000
0.08139 148149 036USDAMGEN INC 4.4% 01/05/2045120 000
0.06107 798115 440USDAMGEN INC 4.563% 15/06/204890 000
0.19320 636348 237USDAMGEN INC 4.663% 15/06/2051264 000
0.0114 79115 739USDANTHEM INC 2.25% 15/05/203015 000
0.0233 57134 049USDANTHEM INC 2.375% 15/01/202532 000
0.09147 772155 096USDANTHEM INC 3.125% 15/05/2050153 000
0.09153 097153 780USDANTHEM INC 3.3% 15/01/2023146 000
0.0461 10662 982USDANTHEM INC 3.65% 01/12/202755 000
0.07121 951125 922USDANTHEM INC 4.101% 01/03/2028108 000
0.06103 740112 715USDANTHEM INC 4.375% 01/12/204789 000
0.0460 05264 448USDANTHEM INC 4.65% 15/01/204350 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.09153 181155 701USDAPPLE INC  3.2% 13/05/2025140 000
0.17279 850282 491USDAPPLE INC 0.55% 20/08/2025283 000
0.13223 568225 694USDAPPLE INC 1.125% 11/05/2025221 000
0.07124 918131 616USDAPPLE INC 1.25% 20/08/2030133 000
0.0696 28297 690USDAPPLE INC 1.65% 08/02/2031100 000
0.0577 66882 036USDAPPLE INC 1.65% 11/05/203080 000
0.09156 759159 802USDAPPLE INC 2.05% 11/09/2026150 000
0.06101 896107 120USDAPPLE INC 2.2% 11/09/2029100 000
0.23381 301383 516USDAPPLE INC 2.4% 03/05/2023366 000
0.0589 40999 682USDAPPLE INC 2.4% 20/08/2050100 000
0.12207 445211 590USDAPPLE INC 2.45% 04/08/2026195 000
0.09149 704170 891USDAPPLE INC 2.55% 20/08/2060170 000
0.08129 178128 628USDAPPLE INC 2.65% 08/02/2051139 000
0.10169 009184 459USDAPPLE INC 2.65% 11/05/2050182 000
0.11176 801178 533USDAPPLE INC 2.75% 13/01/2025165 000
0.13221 501220 811USDAPPLE INC 2.8% 08/02/2061241 000
0.13219 897221 365USDAPPLE INC 2.85% 11/05/2024206 000
0.10165 886167 043USDAPPLE INC 2.85% 23/02/2023159 000
0.10163 038163 665USDAPPLE INC 2.9% 12/09/2027150 000
0.0357 15061 983USDAPPLE INC 2.95% 11/09/204958 000
0.11191 119196 341USDAPPLE INC 3% 13/11/2027175 000
0.0578 99080 651USDAPPLE INC 3% 20/06/202772 000
0.13221 488226 403USDAPPLE INC 3.2% 11/05/2027201 000
0.20329 637335 415USDAPPLE INC 3.25% 23/02/2026300 000
0.14238 113243 844USDAPPLE INC 3.35% 09/02/2027215 000
0.14239 679241 564USDAPPLE INC 3.45% 06/05/2024220 000
0.07116 555129 602USDAPPLE INC 3.45% 09/02/2045108 000
0.0467 66772 278USDAPPLE INC 3.75% 12/09/204760 000
0.0696 084106 032USDAPPLE INC 3.75% 13/11/204785 000
0.11182 917200 477USDAPPLE INC 3.85% 04/05/2043159 000
0.08134 312144 009USDAPPLE INC 3.85% 04/08/2046117 000
0.0460 62767 061USDAPPLE INC 4.25% 09/02/204750 000
0.11178 367193 609USDAPPLE INC 4.375% 13/05/2045145 000
0.0358 71364 124USDAPPLE INC 4.45% 06/05/204447 000
0.0229 72932 162USDAPPLE INC 4.5% 23/02/203624 000
0.18295 024321 300USDAPPLE INC 4.65% 23/02/2046231 000
0.15250 056257 449USDAPPLIED MATERIALS INC 3.3% 01/04/2027227 000
0.0579 33888 902USDAPPLIED MATERIALS INC 4.35% 01/04/204765 000
0.0233 06536 911USDARCH CAPITAL GROUP LTD 3.635% 30/06/205032 000
0.09152 519161 229USDARCHER-DANIELS-MIDLAND CO 3.25% 27/03/2030140 000
0.11181 923185 470USDASTRAZENECA PLC 0.7% 08/04/2026187 000
0.07124 258132 182USDASTRAZENECA PLC 1.375% 06/08/2030135 000
0.21357 228359 802USDASTRAZENECA PLC 2.375% 12/06/2022350 000
0.0467 66674 183USDASTRAZENECA PLC 4% 18/09/204260 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.0232 89936 608USDASTRAZENECA PLC 4.375% 16/11/204528 000
0.15244 232262 038USDASTRAZENECA PLC 6.45% 15/09/2037170 000
0.09153 335164 246USDATMOS ENERGY CORP 1.5% 15/01/2031165 000
0.0695 18495 604USDATMOS ENERGY CORP 4.125% 15/10/204484 000
0.0358 74266 015USDATMOS ENERGY CORP 4.3% 01/10/204850 000
0.0577 26181 905USDAUTOMATIC DATA PROCESSING INC 1.25% 01/09/203083 000
0.11188 279190 555USDAVANGRID INC 3.15% 01/12/2024175 000
0.0698 15299 554USDAVANGRID INC 3.2% 15/04/202591 000
0.0347 84249 450USDAVANGRID INC 3.8% 01/06/202943 000
0.09154 981165 271USDAXA EQUITABLE HOLDINGS INC 5% 20/04/2048127 000
0.09144 008144 933USDBAKER HUGHES A GE CO LLC / BAKER HUGHES CO-OBLIGOR INC 2.773%

15/12/2022
139 000

0.07114 461120 647USDBAKER HUGHES A GE CO LLC / BAKER HUGHES CO-OBLIGOR INC 4.08%
15/12/2047

107 000

0.0579 67483 845USDBAKER HUGHES HOLDINGS LLC 5.125% 15/09/204065 000
0.12200 686200 886USDBANCO BILBAO VIZCAYA ARGENTARIA SA 0.875% 18/09/2023200 000
0.13211 114212 609USDBANCO SANTANDER SA 2.706% 27/06/2024200 000
0.13217 264225 436USDBANCO SANTANDER SA 3.8% 23/02/2028200 000
0.13224 840233 387USDBANCO SANTANDER SA 4.379% 12/04/2028200 000
0.0694 80295 369USDBANK OF AMERICA CORP FRN 05/03/202490 000
0.19314 582313 310USDBANK OF AMERICA CORP FRN 05/03/2029282 000
0.20334 761334 435USDBANK OF AMERICA CORP FRN 07/02/2030300 000
0.0350 42550 287USDBANK OF AMERICA CORP FRN 11/03/202750 000
0.14228 043227 234USDBANK OF AMERICA CORP FRN 11/03/2032226 000
0.0351 60151 468USDBANK OF AMERICA CORP FRN 13/02/202650 000
0.25411 916410 355USDBANK OF AMERICA CORP FRN 13/02/2031411 000
0.0353 63053 867USDBANK OF AMERICA CORP FRN 15/03/202550 000
0.13212 454212 213USDBANK OF AMERICA CORP FRN 15/03/2050183 000
0.17288 732288 553USDBANK OF AMERICA CORP FRN 19/06/2026288 000
0.13218 695219 575USDBANK OF AMERICA CORP FRN 19/06/2041232 000
0.20332 601332 990USDBANK OF AMERICA CORP FRN 20/01/2028300 000
0.20336 294335 428USDBANK OF AMERICA CORP FRN 20/03/2051300 000
0.19311 811315 280USDBANK OF AMERICA CORP FRN 20/12/2023300 000
0.19324 969322 124USDBANK OF AMERICA CORP FRN 20/12/2028300 000
0.20328 323328 661USDBANK OF AMERICA CORP FRN 21/07/2028300 000
0.0352 49853 020USDBANK OF AMERICA CORP FRN 22/10/202550 000
0.14230 372231 475USDBANK OF AMERICA CORP FRN 22/10/2030222 000
0.19324 018325 220USDBANK OF AMERICA CORP FRN 23/01/2026300 000
0.0462 84162 591USDBANK OF AMERICA CORP FRN 23/01/204957 000
0.20328 974327 109USDBANK OF AMERICA CORP FRN 23/04/2027300 000
0.0699 51799 255USDBANK OF AMERICA CORP FRN 23/04/204088 000
0.20340 566341 278USDBANK OF AMERICA CORP FRN 23/07/2029300 000
0.16270 308269 681USDBANK OF AMERICA CORP FRN 23/07/2030255 000
0.15246 787245 944USDBANK OF AMERICA CORP FRN 23/07/2031260 000
0.16269 008268 945USDBANK OF AMERICA CORP FRN 24/04/2038233 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.0350 11550 395USDBANK OF AMERICA CORP FRN 24/10/202450 000
0.0349 64849 666USDBANK OF AMERICA CORP FRN 24/10/202650 000
0.14233 634233 911USDBANK OF AMERICA CORP FRN 24/10/2031246 000
0.0349 97449 939USDBANK OF AMERICA CORP FRN 25/09/202550 000
0.18296 279293 511USDBANK OF AMERICA CORP FRN 29/04/2031294 000
0.19325 527323 071USDBANK OF AMERICA CORP 3.248% 21/10/2027300 000
0.17277 019275 519USDBANK OF AMERICA CORP 3.5% 19/04/2026251 000
0.20329 979329 368USDBANK OF AMERICA CORP 3.95% 21/04/2025300 000
0.20330 207328 656USDBANK OF AMERICA CORP 4% 22/01/2025300 000
0.0354 77654 732USDBANK OF AMERICA CORP 4.125% 22/01/202450 000
0.20335 607334 218USDBANK OF AMERICA CORP 4.183% 25/11/2027300 000
0.20330 810331 213USDBANK OF AMERICA CORP 4.2% 26/08/2024300 000
0.20339 270336 537USDBANK OF AMERICA CORP 4.25% 22/10/2026300 000
0.20340 020337 544USDBANK OF AMERICA CORP 4.45% 03/03/2026300 000
0.11180 596176 405USDBANK OF AMERICA CORP 5% 21/01/2044142 000
0.09150 802148 281USDBANK OF AMERICA CORP 5.875% 07/02/2042109 000
0.24403 233403 422USDBANK OF AMERICA CORP 6.11% 29/01/2037300 000
0.09154 727156 875USDBANK OF MONTREAL 1.85% 01/05/2025150 000
0.0352 47752 508USDBANK OF MONTREAL 2.35% 11/09/202251 000
0.07122 609123 369USDBANK OF MONTREAL 2.5% 28/06/2024116 000
0.10159 969161 355USDBANK OF MONTREAL 2.55% 06/11/2022155 000
0.10161 309162 318USDBANK OF MONTREAL 3.3% 05/02/2024150 000
0.11189 179195 957USDBANK OF NEW YORK MELLON CORP FRN 07/02/2028171 000
0.0580 77081 238USDBANK OF NEW YORK MELLON CORP 1.95% 23/08/202279 000
0.19315 963316 113USDBANK OF NEW YORK MELLON CORP 2.1% 24/10/2024300 000
0.09146 698147 335USDBANK OF NEW YORK MELLON CORP 2.2% 16/08/2023141 000
0.06105 554106 350USDBANK OF NEW YORK MELLON CORP 2.95% 29/01/2023101 000
0.0350 44951 026USDBANK OF NOVA SCOTIA 1.3% 11/06/202550 000
0.09154 196154 823USDBANK OF NOVA SCOTIA 1.95% 01/02/2023150 000
0.06104 458105 608USDBANK OF NOVA SCOTIA 2.2% 03/02/2025100 000
0.12197 889202 557USDBANK OF NOVA SCOTIA 2.7% 03/08/2026185 000
0.19317 582318 040USDBANK OF NOVA SCOTIA 3.4% 11/02/2024295 000
0.0473 96474 871USDBANK OF NOVA SCOTIA 4.5% 16/12/202565 000
0.26432 360434 623USDBARCLAYS PLC FRN 07/05/2025400 000
0.18299 304294 415USDBARCLAYS PLC FRN 10/03/2042300 000
0.14231 440240 169USDBARCLAYS PLC FRN 16/05/2029200 000
0.07122 732129 083USDBARCLAYS PLC FRN 20/06/2030107 000
0.0589 59392 895USDBARCLAYS PLC 3.564% 23/09/203588 000
0.23378 791384 115USDBARCLAYS PLC 3.65% 16/03/2025350 000
0.13223 814228 216USDBARCLAYS PLC 4.337% 10/01/2028200 000
0.15245 130245 246USDBARCLAYS PLC 4.95% 10/01/2047200 000
0.14227 232232 234USDBARCLAYS PLC 5.2% 12/05/2026200 000
0.18307 563309 707USDBECTON DICKINSON AND CO 2.894% 06/06/2022300 000
0.0475 38175 645USDBECTON DICKINSON AND CO 3.363% 06/06/202470 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.0588 88991 137USDBECTON DICKINSON AND CO 3.7% 06/06/202780 000
0.0699 629100 323USDBECTON DICKINSON AND CO 3.734% 15/12/202491 000
0.07124 369132 625USDBECTON DICKINSON AND CO 4.669% 06/06/2047104 000
0.0459 93663 779USDBECTON DICKINSON AND CO 4.685% 15/12/204450 000
0.0697 944105 333USDBELL CANADA INC 4.464% 01/04/204883 000
0.07124 538131 340USDBIOGEN INC 2.25% 01/05/2030128 000
0.06100 438105 144USDBIOGEN INC 3.15% 01/05/2050110 000
0.16261 160263 770USDBIOGEN INC 3.625% 15/09/2022250 000
0.0470 56570 464USDBIOGEN INC 5.2% 15/09/204555 000
0.07120 209123 687USDBLACKROCK INC 1.9% 28/01/2031123 000
0.0695 704100 717USDBLACKROCK INC 2.4% 30/04/203093 000
0.07110 027114 502USDBLACKROCK INC 3.25% 30/04/2029100 000
0.18305 007306 402USDBLACKROCK INC 3.5% 18/03/2024280 000
0.0693 73598 431USDBOOKING HOLDINGS INC 4.625% 13/04/203080 000
0.12204 356207 859USDBORGWARNER INC 2.65% 01/07/2027195 000
0.07109 899111 852USDBOSTON PROPERTIES LP 3.25% 30/01/2031105 000
0.09144 745148 293USDBOSTON PROPERTIES LP 3.65% 01/02/2026131 000
0.15247 514248 815USDBOSTON PROPERTIES LP 3.85% 01/02/2023236 000
0.0696 53599 542USDBOSTON PROPERTIES LP 4.5% 01/12/202884 000
0.08134 477147 152USDBP CAPITAL MARKETS AMERICA INC 2.772% 10/11/2050152 000
0.0591 13093 595USDBP CAPITAL MARKETS AMERICA INC 2.939% 04/06/2051100 000
0.10166 540179 591USDBP CAPITAL MARKETS AMERICA INC 3% 24/02/2050180 000
0.0355 11355 262USDBP CAPITAL MARKETS AMERICA INC 3.379% 08/02/206158 000
0.17292 938301 703USDBP CAPITAL MARKETS AMERICA INC 3.633% 06/04/2030266 000
0.11190 819192 166USDBP CAPITAL MARKETS AMERICA INC 3.79% 06/02/2024176 000
0.0357 08759 689USDBP CAPITAL MARKETS AMERICA INC 4.234% 06/11/202850 000
0.11179 698184 180USDBP CAPITAL MARKETS PLC 3.279% 19/09/2027165 000
0.08131 542133 315USDBP CAPITAL MARKETS PLC 3.506% 17/03/2025120 000
0.003 2693 286USDBP CAPITAL MARKETS PLC 3.814% 10/02/20243 000
0.16273 273276 963USDBPCE SA 4% 15/04/2024250 000
0.12206 472211 050USDBRISTOL-MYERS SQUIBB CO 1.125% 13/11/2027211 000
0.0467 33768 291USDBRISTOL-MYERS SQUIBB CO 2.55% 13/11/205075 000
0.17279 708281 761USDBRISTOL-MYERS SQUIBB CO 2.9% 26/07/2024261 000
0.18300 331307 626USDBRISTOL-MYERS SQUIBB CO 3.2% 15/06/2026274 000
0.15253 690266 127USDBRISTOL-MYERS SQUIBB CO 3.4% 26/07/2029230 000
0.0232 36332 945USDBRISTOL-MYERS SQUIBB CO 3.875% 15/08/202529 000
0.0472 58478 449USDBRISTOL-MYERS SQUIBB CO 4.125% 15/06/203962 000
0.26432 780484 562USDBRISTOL-MYERS SQUIBB CO 4.25% 26/10/2049365 000
0.07122 397128 409USDBRISTOL-MYERS SQUIBB CO 4.35% 15/11/2047102 000
0.0587 39396 759USDBRISTOL-MYERS SQUIBB CO 4.55% 20/02/204871 000
0.11177 438187 205USDBRISTOL-MYERS SQUIBB CO 5% 15/08/2045137 000
0.19318 558331 989USDBRITISH TELECOMMUNICATIONS PLC FRN 15/12/2030204 000
0.0582 08082 412USDCANADIAN IMPERIAL BANK OF COMMERCE 2.55% 16/06/202280 000
0.07123 813125 190USDCANADIAN IMPERIAL BANK OF COMMERCE 3.1% 02/04/2024116 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.13221 090223 608USDCANADIAN IMPERIAL BANK OF COMMERCE 3.5% 13/09/2023206 000
0.0354 52456 135USDCARDINAL HEALTH INC 3.41% 15/06/202750 000
0.11184 390192 005USDCARRIER GLOBAL CORP 2.722% 15/02/2030181 000
0.06107 951114 649USDCARRIER GLOBAL CORP 3.377% 05/04/2040107 000
0.07118 838132 427USDCARRIER GLOBAL CORP 3.577% 05/04/2050118 000
0.13224 563224 258USDCATERPILLAR FINANCIAL SERVICES CORP 0.65% 07/07/2023223 000
0.0349 58650 063USDCATERPILLAR FINANCIAL SERVICES CORP 0.8% 13/11/202550 000
0.16269 919270 512USDCATERPILLAR FINANCIAL SERVICES CORP 0.95% 13/05/2022268 000
0.0353 56253 984USDCATERPILLAR FINANCIAL SERVICES CORP 2.15% 08/11/202451 000
0.09149 625163 822USDCATERPILLAR INC 3.25% 09/04/2050143 000
0.0591 66191 734USDCATERPILLAR INC 3.25% 19/09/204988 000
0.07117 942128 914USDCATERPILLAR INC 3.803% 15/08/2042103 000
0.14234 676228 243USDCENTERPOINT ENERGY HOUSTON ELECTRIC LLC 3.35% 01/04/2051226 000
0.0353 59858 238USDCENTERPOINT ENERGY HOUSTON ELECTRIC LLC 3.55% 01/08/204250 000
0.0467 90473 153USDCENTERPOINT ENERGY HOUSTON ELECTRIC LLC 4.25% 01/02/204957 000
0.07115 853116 506USDCENTERPOINT ENERGY INC 2.5% 01/09/2022113 000
0.08142 245153 452USDCENTERPOINT ENERGY RESOURCES CORP 1.75% 01/10/2030152 000
0.0353 30854 751USDCHENIERE CORPUS CHRISTI HOLDINGS LLC 3.7% 15/11/202950 000
0.0698 034100 449USDCHENIERE CORPUS CHRISTI HOLDINGS LLC 5.125% 30/06/202785 000
0.0235 52335 914USDCHENIERE CORPUS CHRISTI HOLDINGS LLC 5.875% 31/03/202531 000
0.19310 978313 542USDCHENIERE CORPUS CHRISTI HOLDINGS LLC 7% 30/06/2024270 000
0.10165 332175 387USDCHUBB INA HOLDINGS INC 1.375% 15/09/2030178 000
0.0459 57966 389USDCHUBB INA HOLDINGS INC 4.35% 03/11/204549 000
0.0475 03679 068USDCIGNA CORP 2.4% 15/03/203075 000
0.11180 187185 678USDCIGNA CORP 3.4% 01/03/2027165 000
0.08138 048140 554USDCIGNA CORP 3.4% 15/03/2050139 000
0.06105 743106 882USDCIGNA CORP 3.75% 15/07/202399 000
0.21354 935370 554USDCIGNA CORP 4.375% 15/10/2028310 000
0.09149 032155 676USDCIGNA CORP 4.8% 15/07/2046123 000
0.11183 514193 568USDCIGNA CORP 4.8% 15/08/2038152 000
0.13222 430240 829USDCIGNA CORP 4.9% 15/12/2048180 000
0.0469 94671 136USDCISCO SYSTEMS INC 2.5% 20/09/202665 000
0.20339 687368 748USDCISCO SYSTEMS INC 5.5% 15/01/2040246 000
0.32541 635545 740USDCITIBANK NA 3.65% 23/01/2024500 000
0.17282 644286 004USDCITIGROUP INC FRN 01/06/2024264 000
0.18301 389315 437USDCITIGROUP INC FRN 03/06/2031300 000
0.19321 717325 119USDCITIGROUP INC FRN 08/04/2026300 000
0.16264 989267 540USDCITIGROUP INC FRN 10/01/2028238 000
0.31521 561525 549USDCITIGROUP INC FRN 15/05/2024510 000
0.18303 625315 674USDCITIGROUP INC FRN 20/03/2030272 000
0.0465 97571 472USDCITIGROUP INC FRN 24/01/203960 000
0.16264 759267 068USDCITIGROUP INC FRN 24/04/2025247 000
0.07110 180114 618USDCITIGROUP INC FRN 24/07/2028100 000
0.09155 811160 576USDCITIGROUP INC FRN 27/10/2028143 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.17289 158291 526USDCITIGROUP INC FRN 28/01/2027294 000
0.06108 141108 882USDCITIGROUP INC FRN 30/10/2024108 000
0.20343 458358 086USDCITIGROUP INC FRN 31/03/2031300 000
0.0472 30772 850USDCITIGROUP INC 2.7% 27/10/202270 000
0.0356 37857 520USDCITIGROUP INC 3.2% 21/10/202652 000
0.07110 605112 708USDCITIGROUP INC 3.4% 01/05/2026101 000
0.13221 662225 756USDCITIGROUP INC 3.7% 12/01/2026200 000
0.09143 398147 186USDCITIGROUP INC 4.125% 25/07/2028128 000
0.0229 07129 634USDCITIGROUP INC 4.4% 10/06/202526 000
0.17292 222299 404USDCITIGROUP INC 4.45% 29/09/2027257 000
0.08128 003130 006USDCITIGROUP INC 4.6% 09/03/2026112 000
0.17280 060306 804USDCITIGROUP INC 4.65% 23/07/2048225 000
0.0461 46366 566USDCITIGROUP INC 4.65% 30/07/204550 000
0.07116 091126 986USDCITIGROUP INC 4.75% 18/05/204696 000
0.22368 981375 546USDCITIGROUP INC 5.5% 13/09/2025315 000
0.0576 39280 787USDCITIGROUP INC 5.875% 30/01/204255 000
0.15244 400256 889USDCITIGROUP INC 6.625% 15/06/2032183 000
0.07121 791128 416USDCITIGROUP INC 6.675% 13/09/204382 000
0.17282 396293 668USDCITIGROUP INC 8.125% 15/07/2039169 000
0.0347 94449 643USDCOCA-COLA CO 1% 15/03/202850 000
0.11191 259204 135USDCOCA-COLA CO 1.375% 15/03/2031206 000
0.0461 43864 759USDCOCA-COLA CO 1.65% 01/06/203064 000
0.06105 313116 675USDCOCA-COLA CO 2.5% 01/06/2040111 000
0.0233 92136 686USDCOCA-COLA CO 2.5% 15/03/205138 000
0.0590 937104 675USDCOCA-COLA CO 2.6% 01/06/2050100 000
0.0225 70726 608USDCOCA-COLA CO 2.75% 01/06/206028 000
0.005 4325 552USDCOCA-COLA CO 2.875% 27/10/20255 000
0.0355 83555 707USDCOCA-COLA CO 3% 05/03/205157 000
0.31517 567530 084USDCOCA-COLA CO 3.375% 25/03/2027465 000
0.09145 092153 393USDCOCA-COLA CO 3.45% 25/03/2030131 000
0.0350 02355 276USDCOMMONWEALTH EDISON CO 3% 01/03/205051 000
0.06108 840120 406USDCOMMONWEALTH EDISON CO 4% 01/03/204895 000
0.08135 196139 809USDCONAGRA BRANDS INC 1.375% 01/11/2027139 000
0.08131 498134 257USDCONAGRA BRANDS INC 4.6% 01/11/2025115 000
0.08129 714135 734USDCONAGRA BRANDS INC 4.85% 01/11/2028110 000
0.0347 31249 599USDCONAGRA BRANDS INC 5.3% 01/11/203838 000
0.0238 85142 370USDCONAGRA BRANDS INC 5.4% 01/11/204830 000
0.0343 04547 657USDCONNECTICUT LIGHT AND POWER CO 4% 01/04/204837 000
0.15255 328270 068USDCONSOLIDATED EDISON CO OF NEW YORK INC 3.35% 01/04/2030236 000
0.0353 83558 375USDCONSOLIDATED EDISON CO OF NEW YORK INC 3.85% 15/06/204650 000
0.0355 12457 007USDCONSOLIDATED EDISON CO OF NEW YORK INC 3.95% 01/03/204350 000
0.07110 743120 097USDCONSOLIDATED EDISON CO OF NEW YORK INC 3.95% 01/04/2050100 000
0.0118 05619 166USDCONSOLIDATED EDISON CO OF NEW YORK INC 4.125% 15/05/204916 000
0.0461 88168 636USDCONSOLIDATED EDISON CO OF NEW YORK INC 4.3% 01/12/205654 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.18294 167295 090USDCONSOLIDATED EDISON CO OF NEW YORK INC 4.45% 15/03/2044251 000
0.0351 67156 898USDCONSOLIDATED EDISON CO OF NEW YORK INC 4.625% 01/12/205443 000
0.0226 75428 291USDCONSOLIDATED EDISON CO OF NEW YORK INC 4.65% 01/12/204822 000
0.07113 148118 585USDCONSOLIDATED EDISON CO OF NEW YORK INC 6.75% 01/04/203878 000
0.16274 015277 698USDCOOPERATIEVE RABOBANK UA 4.625% 01/12/2023250 000
0.19324 349357 207USDCOOPERATIEVE RABOBANK UA 5.25% 24/05/2041246 000
0.07111 497106 860USDCORNING INC 5.45% 15/11/207987 000
0.18301 545336 818USDCREDIT SUISSE GROUP FUNDING GUERNSEY LTD 4.875% 15/05/2045250 000
0.17290 187296 109USDCROWN CASTLE INTERNATIONAL CORP 2.25% 15/01/2031300 000
0.0585 65686 340USDCROWN CASTLE INTERNATIONAL CORP 2.9% 01/04/204192 000
0.09152 543158 491USDCROWN CASTLE INTERNATIONAL CORP 3.8% 15/02/2028139 000
0.0577 04278 682USDCVS HEALTH CORP 1.3% 21/08/202779 000
0.16262 496263 443USDCVS HEALTH CORP 1.875% 28/02/2031277 000
0.0471 98977 207USDCVS HEALTH CORP 2.7% 21/08/204078 000
0.11183 587185 035USDCVS HEALTH CORP 2.75% 01/12/2022178 000
0.10170 851174 750USDCVS HEALTH CORP 2.875% 01/06/2026160 000
0.0352 90553 385USDCVS HEALTH CORP 3.70% 09/03/2023 3.7% 09/03/202350 000
0.0698 854103 732USDCVS HEALTH CORP 3.75% 01/04/203090 000
0.14239 289243 756USDCVS HEALTH CORP 3.875% 20/07/2025216 000
0.0345 46047 711USDCVS HEALTH CORP 4.125% 01/04/204041 000
0.41711 243734 877USDCVS HEALTH CORP 4.3% 25/03/2028625 000
0.35599 050609 779USDCVS HEALTH CORP 4.78% 25/03/2038 4.78% 25/03/2038501 000
0.37633 799679 896USDCVS HEALTH CORP 5.05% 25/03/2048515 000
0.12198 023206 968USDCVS HEALTH CORP 5.125% 20/07/2045159 000
0.11181 909189 655USDDAIMLER FINANCE NORTH AMERICA LLC 8.5% 18/01/2031122 000
0.0460 67265 148USDDEERE & CO 3.9% 09/06/204252 000
0.13217 730219 719USDDELL INTERNATIONAL LLC / EMC CORP - 144A - 4% 15/07/2024200 000
0.32558 675570 610USDDELL INTERNATIONAL LLC / EMC CORP - 144A - 6.02% 15/06/2026468 000
0.11186 408183 931USDDELL INTERNATIONAL LLC / EMC CORP - 144A - 8.1% 15/07/2036126 000
0.12208 896198 991USDDELL INTERNATIONAL LLC / EMC CORP - 144A - 8.35% 15/07/2046133 000
0.09153 935153 354USDDEUTSCHE BANK AG/NEW YORK NY FRN 18/09/2024150 000
0.15243 765246 479USDDEUTSCHE BANK AG/NEW YORK NY FRN 18/09/2031233 000
0.09151 929152 012USDDEUTSCHE BANK AG/NEW YORK NY FRN 24/11/2026150 000
0.10162 615163 476USDDEUTSCHE BANK NY FRN 26/11/2025150 000
0.32551 281572 845USDDEUTSCHE TELEKOM INTERNATIONAL FINANCE BV 8.75% 15/06/2030370 000
0.18306 543310 963USDDIAMOND 1 FINANCE CORP / DIAMOND 2 FINANCE CORP - 144A - 5.45%

15/06/2023
281 000

0.16266 984269 479USDDISCOVERY COMMUNICATIONS LLC 3.95% 20/03/2028243 000
0.08131 258148 093USDDISCOVERY COMMUNICATIONS LLC 4% 15/09/2055134 000
0.0468 75174 058USDDISCOVERY COMMUNICATIONS LLC 4.65% 15/05/205062 000
0.0692 87799 210USDDISCOVERY COMMUNICATIONS LLC 5.2% 20/09/204779 000
0.0581 83885 258USDDOW CHEMICAL CO 3.6% 15/11/205080 000
0.0580 54583 540USDDOW CHEMICAL CO 4.375% 15/11/204270 000
0.09146 598149 898USDDOWDUPONT INC 4.493% 15/11/2025129 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.09143 024151 535USDDOWDUPONT INC 5.319% 15/11/2038113 000
0.14229 483245 716USDDOWDUPONT INC 5.419% 15/11/2048174 000
0.0585 24686 129USDDUPONT DE NEMOURS INC 2.169% 01/05/202385 000
0.09146 404152 371USDDUPONT DE NEMOURS INC 4.725% 15/11/2028125 000
0.0464 40667 289USDEATON CORP 4.15% 02/11/204256 000
0.0581 33184 063USDELI LILLY & CO 4.15% 15/03/205968 000
0.0590 263101 334USDELI LILLY AND CO 2.25% 15/05/2050106 000
0.07121 616138 516USDELI LILLY AND CO 3.95% 15/03/2049106 000
0.0588 17691 378USDENBRIDGE INC 3.125% 15/11/202984 000
0.06100 260103 147USDEQUINIX INC 3.2% 18/11/202995 000
0.0588 10688 739USDEQUINIX INC 5.375% 15/05/202782 000
0.0695 98094 279USDESSENTIAL UTILITIES INC 3.351% 15/04/205097 000
0.0238 87741 172USDEVERSOURCE ENERGY 3.45% 15/01/205038 000
0.0354 56760 270USDFEDEX CORP 4.05% 15/02/204850 000
0.13224 453244 187USDFEDEX CORP 4.55% 01/04/2046193 000
0.0347 96749 723USDFEDEX CORP 4.75% 15/11/204540 000
0.0585 60290 601USDFEDEX CORP 5.25% 15/05/205066 000
0.11185 332188 347USDFISERV INC 3.2% 01/07/2026171 000
0.22365 173383 860USDFISERV INC 3.5% 01/07/2029337 000
0.0344 28446 199USDFISERV INC 4.2% 01/10/202839 000
0.10172 959194 468USDFISERV INC 4.4% 01/07/2049148 000
0.12204 813209 592USDFORTIS INC/CANADA 3.055% 04/10/2026191 000
0.12198 127206 785USDGENERAL MILLS INC 4.2% 17/04/2028174 000
0.16276 353277 019USDGILEAD SCIENCES INC 0.75% 29/09/2023276 000
0.0469 92275 631USDGILEAD SCIENCES INC 2.6% 01/10/204076 000
0.07112 449117 189USDGILEAD SCIENCES INC 2.8% 01/10/2050126 000
0.12203 769204 534USDGILEAD SCIENCES INC 2.95% 01/03/2027190 000
0.005 4415 507USDGILEAD SCIENCES INC 3.5% 01/02/20255 000
0.13223 016228 219USDGILEAD SCIENCES INC 3.65% 01/03/2026202 000
0.07116 974126 150USDGILEAD SCIENCES INC 4.15% 01/03/2047105 000
0.10159 500162 408USDGILEAD SCIENCES INC 4.5% 01/02/2045137 000
0.12195 494206 346USDGILEAD SCIENCES INC 4.75% 01/03/2046162 000
0.0587 13292 536USDGILEAD SCIENCES INC 4.8% 01/04/204472 000
0.0588 05993 334USDGILEAD SCIENCES INC 5.65% 01/12/204166 000
0.07113 320118 051USDGLAXOSMITHKLINE CAPITAL INC 3.875% 15/05/2028100 000
0.21350 170367 318USDGLAXOSMITHKLINE CAPITAL INC 6.375% 15/05/2038240 000
0.30500 601500 112USDGLAXOSMITHKLINE CAPITAL PLC 0.534% 01/10/2023499 000
0.0585 27585 885USDGOLDMAN SACHS CAPITAL I 6.345% 15/02/203462 000
0.16267 133276 584USDGOLDMAN SACHS GROUP INC FRN 01/05/2029236 000
0.09147 905151 071USDGOLDMAN SACHS GROUP INC FRN 09/12/2026150 000
0.09151 374151 445USDGOLDMAN SACHS GROUP INC FRN 22/04/2042150 000
0.11186 757193 178USDGOLDMAN SACHS GROUP INC FRN 23/04/2029169 000
0.0589 28595 701USDGOLDMAN SACHS GROUP INC FRN 23/04/203976 000
0.09153 390156 288USDGOLDMAN SACHS GROUP INC FRN 24/07/2023149 000
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.12204 108207 807USDGOLDMAN SACHS GROUP INC FRN 29/09/2025190 000
0.13220 726234 818USDGOLDMAN SACHS GROUP INC FRN 31/10/2038195 000
0.09154 050160 288USDGOLDMAN SACHS GROUP INC 2.6% 07/02/2030151 000
0.22367 031369 348USDGOLDMAN SACHS GROUP INC 3.2% 23/02/2023350 000
0.14231 746234 841USDGOLDMAN SACHS GROUP INC 3.5% 01/04/2025213 000
0.12206 367210 287USDGOLDMAN SACHS GROUP INC 3.5% 16/11/2026189 000
0.08126 824128 334USDGOLDMAN SACHS GROUP INC 3.5% 23/01/2025117 000
0.0464 71065 265USDGOLDMAN SACHS GROUP INC 3.625% 20/02/202460 000
0.10167 791169 271USDGOLDMAN SACHS GROUP INC 3.625% 22/01/2023159 000
0.17278 648282 498USDGOLDMAN SACHS GROUP INC 3.75% 22/05/2025254 000
0.09149 923152 433USDGOLDMAN SACHS GROUP INC 3.75% 25/02/2026135 000
0.12194 124202 954USDGOLDMAN SACHS GROUP INC 3.8% 15/03/2030175 000
0.09154 492155 858USDGOLDMAN SACHS GROUP INC 3.85% 08/07/2024142 000
0.11183 722188 322USDGOLDMAN SACHS GROUP INC 3.85% 26/01/2027166 000
0.14241 447243 611USDGOLDMAN SACHS GROUP INC 4% 03/03/2024221 000
0.0587 42388 952USDGOLDMAN SACHS GROUP INC 4.25% 21/10/202578 000
0.15243 764260 437USDGOLDMAN SACHS GROUP INC 4.75% 21/10/2045195 000
0.07117 817128 856USDGOLDMAN SACHS GROUP INC 4.8% 08/07/204494 000
0.11191 662186 713USDGOLDMAN SACHS GROUP INC 5.15% 22/05/2045149 000
0.0583 23389 300USDGOLDMAN SACHS GROUP INC 6.125% 15/02/203362 000
0.14237 481253 287USDGOLDMAN SACHS GROUP INC 6.25% 01/02/2041166 000
0.36616 517655 268USDGOLDMAN SACHS GROUP INC 6.75% 01/10/2037433 000
0.06105 362106 571USDHALLIBURTON CO 2.92% 01/03/2030105 000
0.0584 48085 416USDHALLIBURTON CO 4.85% 15/11/203575 000
0.09148 356147 541USDHALLIBURTON CO 5% 15/11/2045131 000
0.0592 05092 688USDHALLIBURTON CO 7.45% 15/09/203965 000
0.0355 58657 362USDHCA INC 4.125% 15/06/202950 000
0.0591 37892 857USDHCA INC 4.5% 15/02/202781 000
0.08137 955139 738USDHCA INC 4.75% 01/05/2023128 000
0.11178 285179 805USDHCA INC 5% 15/03/2024160 000
0.06102 983108 588USDHCA INC 5.125% 15/06/203985 000
0.0695 40896 651USDHCA INC 5.25% 15/04/202583 000
0.08126 563128 305USDHCA INC 5.25% 15/06/2026109 000
0.08136 697143 832USDHCA INC 5.25% 15/06/2049111 000
0.06109 088114 068USDHCA INC 5.5% 15/06/204787 000
0.11183 626186 122USDHEWLETT PACKARD ENTERPRISE CO FRN 15/10/2022175 000
0.16261 216265 893USDHEWLETT PACKARD ENTERPRISE CO FRN 15/10/2025229 000
0.08128 480128 068USDHEWLETT PACKARD ENTERPRISE CO FRN 15/10/204598 000
0.09149 375150 247USDHEWLETT PACKARD ENTERPRISE CO 2.25% 01/04/2023145 000
0.09152 082154 042USDHEWLETT PACKARD ENTERPRISE CO 4.65% 01/10/2024136 000
0.0120 96121 492USDHOME DEPOT INC 2.125% 15/09/202620 000
0.0466 37268 343USDHOME DEPOT INC 2.375% 15/03/205176 000
0.09146 950155 115USDHOME DEPOT INC 2.7% 15/04/2030140 000
0.17277 372287 046USDHOME DEPOT INC 2.8% 14/09/2027257 000
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0.10165 985174 356USDHOME DEPOT INC 2.95% 15/06/2029155 000
0.0692 60294 523USDHOME DEPOT INC 3% 01/04/202685 000
0.0471 00478 930USDHOME DEPOT INC 3.125% 15/12/204970 000
0.08132 914144 997USDHOME DEPOT INC 3.3% 15/04/2040125 000
0.0350 50855 956USDHOME DEPOT INC 3.35% 15/04/205048 000
0.0582 42783 867USDHOME DEPOT INC 3.35% 15/09/202575 000
0.0464 50268 567USDHOME DEPOT INC 3.5% 15/09/205660 000
0.0580 06087 864USDHOME DEPOT INC 3.9% 15/06/204770 000
0.10175 706192 253USDHOME DEPOT INC 4.25% 01/04/2046147 000
0.0468 47273 783USDHOME DEPOT INC 4.4% 15/03/204556 000
0.0467 60673 901USDHOME DEPOT INC 4.5% 06/12/204854 000
0.08134 197145 924USDHOME DEPOT INC 4.875% 15/02/2044104 000
0.15257 067277 603USDHOME DEPOT INC 5.875% 16/12/2036185 000
0.0578 14184 476USDHOME DEPOT INC 5.95% 01/04/204155 000
0.08139 135142 098USDHP INC 3% 17/06/2027130 000
0.07112 113110 906USDHP INC 6% 15/09/204186 000
0.12201 974213 242USDHSBC HOLDINGS PLC FRN 04/06/2031200 000
0.16269 470274 392USDHSBC HOLDINGS PLC FRN 11/03/2025250 000
0.17277 533286 188USDHSBC HOLDINGS PLC FRN 12/09/2026250 000
0.17291 509302 007USDHSBC HOLDINGS PLC FRN 13/03/2028264 000
0.16266 750269 693USDHSBC HOLDINGS PLC FRN 18/05/2024250 000
0.14226 896235 560USDHSBC HOLDINGS PLC FRN 19/06/2029200 000
0.16272 958273 984USDHSBC HOLDINGS PLC 4.25% 14/03/2024250 000
0.33563 205566 800USDHSBC HOLDINGS PLC 4.3% 08/03/2026500 000
0.13224 800229 142USDHSBC HOLDINGS PLC 4.375% 23/11/2026200 000
0.16263 058260 355USDHSBC HOLDINGS PLC 5.25% 14/03/2044212 000
0.08133 759144 889USDHSBC HOLDINGS PLC 6.5% 02/05/2036100 000
0.16271 234290 200USDHSBC HOLDINGS PLC 6.5% 15/09/2037200 000
0.10175 088181 753USDHSBC HOLDINGS PLC 6.8% 01/06/2038125 000
0.18304 986312 118USDILLINOIS TOOL WORKS INC 2.65% 15/11/2026283 000
0.0580 95085 802USDILLINOIS TOOL WORKS INC 3.9% 01/09/204270 000
0.13216 496219 644USDING GROEP NV 4.1% 02/10/2023200 000
0.17289 063303 584USDING GROEP NV 4.55% 02/10/2028250 000
0.06103 030107 115USDINTEL CORP 2.45% 15/11/2029100 000
0.0354 47355 621USDINTEL CORP 2.6% 19/05/202651 000
0.09156 940158 340USDINTEL CORP 2.7% 15/12/2022151 000
0.0464 42569 021USDINTEL CORP 3.1% 15/02/206067 000
0.0472 25274 017USDINTEL CORP 3.15% 11/05/202766 000
0.08127 487134 383USDINTEL CORP 3.25% 15/11/2049126 000
0.18303 260307 999USDINTEL CORP 3.4% 25/03/2025277 000
0.08136 530149 843USDINTEL CORP 3.734% 08/12/2047125 000
0.09148 061155 968USDINTEL CORP 3.9% 25/03/2030130 000
0.0581 57390 143USDINTEL CORP 4.1% 11/05/204771 000
0.0350 64055 712USDINTEL CORP 4.1% 19/05/204644 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.10159 924164 846USDINTEL CORP 4.75% 25/03/2050126 000
0.0591 04296 286USDINTEL CORP 4.95% 25/03/206068 000
0.10167 874172 227USDINTERCONTINENTAL EXCHANGE INC 2.1% 15/06/2030172 000
0.07115 533126 464USDINTERCONTINENTAL EXCHANGE INC 2.65% 15/09/2040124 000
0.0582 62292 350USDINTERCONTINENTAL EXCHANGE INC 3% 15/06/205088 000
0.0586 51695 294USDINTERCONTINENTAL EXCHANGE INC 3% 15/09/206096 000
0.0697 337110 694USDINTERCONTINENTAL EXCHANGE INC 4.25% 21/09/204886 000
0.21354 136356 484USDINTERNATIONAL BUSINESS MACHINES CORP 3% 15/05/2024330 000
0.10164 592168 595USDINTERNATIONAL BUSINESS MACHINES CORP 3.3% 15/05/2026150 000
0.08138 892140 027USDINTERNATIONAL BUSINESS MACHINES CORP 3.375% 01/08/2023130 000
0.07110 356113 138USDINTERNATIONAL BUSINESS MACHINES CORP 3.45% 19/02/2026100 000
0.27456 341466 059USDINTERNATIONAL BUSINESS MACHINES CORP 3.5% 15/05/2029415 000
0.22368 116369 047USDINTERNATIONAL BUSINESS MACHINES CORP 3.625% 12/02/2024339 000
0.0354 68457 332USDINTERNATIONAL BUSINESS MACHINES CORP 4% 20/06/204248 000
0.13216 622237 555USDINTERNATIONAL BUSINESS MACHINES CORP 4.25% 15/05/2049185 000
0.0693 35296 870USDINTERNATIONAL PAPER CO 4.4% 15/08/204779 000
0.12206 092206 848USDITC HOLDINGS CORP 2.7% 15/11/2022200 000
0.23384 446385 189USDJOHN DEERE CAPITAL CORP 2.8% 06/03/2023367 000
0.0348 88549 960USDJOHNSON & JOHNSON 0.95% 01/09/202750 000
0.09157 109165 378USDJOHNSON & JOHNSON 1.3% 01/09/2030166 000
0.0343 04346 356USDJOHNSON & JOHNSON 2.1% 01/09/204047 000
0.0227 55730 869USDJOHNSON & JOHNSON 2.25% 01/09/205031 000
0.12204 131207 182USDJOHNSON & JOHNSON 2.45% 01/03/2026191 000
0.0232 83837 801USDJOHNSON & JOHNSON 2.45% 01/09/206037 000
0.08142 337144 909USDJOHNSON & JOHNSON 2.9% 15/01/2028131 000
0.07110 437112 635USDJOHNSON & JOHNSON 2.95% 03/03/2027101 000
0.0467 37872 375USDJOHNSON & JOHNSON 3.4% 15/01/203861 000
0.0357 76462 161USDJOHNSON & JOHNSON 3.55% 01/03/203651 000
0.18309 361317 816USDJOHNSON & JOHNSON 3.625% 03/03/2037273 000
0.10172 827182 411USDJOHNSON & JOHNSON 3.7% 01/03/2046152 000
0.0581 73890 776USDJOHNSON & JOHNSON 3.75% 03/03/204771 000
0.06101 306110 685USDJOHNSON & JOHNSON 5.95% 15/08/203771 000
0.10174 305180 417USDJPMORGAN CHASE & CO FRN 01/02/2028157 000
0.22373 663377 934USDJPMORGAN CHASE & CO FRN 01/03/2025350 000
0.13216 530220 618USDJPMORGAN CHASE & CO FRN 05/12/2024200 000
0.11178 766189 653USDJPMORGAN CHASE & CO FRN 05/12/2029155 000
0.22361 039368 410USDJPMORGAN CHASE & CO FRN 13/03/2026350 000
0.07121 450129 301USDJPMORGAN CHASE & CO FRN 13/05/2031118 000
0.11187 789199 283USDJPMORGAN CHASE & CO FRN 15/10/2030183 000
0.16261 529283 918USDJPMORGAN CHASE & CO FRN 15/11/2048235 000
0.0230 04530 242USDJPMORGAN CHASE & CO FRN 16/09/202430 000
0.12197 008202 486USDJPMORGAN CHASE & CO FRN 19/11/2026200 000
0.14234 464264 016USDJPMORGAN CHASE & CO FRN 19/11/2041257 000
0.15259 394294 155USDJPMORGAN CHASE & CO FRN 22/02/2048224 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.25413 568422 592USDJPMORGAN CHASE & CO FRN 22/04/2026400 000
0.24403 572429 716USDJPMORGAN CHASE & CO FRN 22/04/2031400 000
0.18299 247299 699USDJPMORGAN CHASE & CO FRN 22/04/2041300 000
0.12201 237212 473USDJPMORGAN CHASE & CO FRN 22/04/2051207 000
0.26436 268455 089USDJPMORGAN CHASE & CO FRN 23/01/2029400 000
0.10165 143178 659USDJPMORGAN CHASE & CO FRN 23/01/2049150 000
0.25427 636433 924USDJPMORGAN CHASE & CO FRN 23/07/2024400 000
0.09150 506157 233USDJPMORGAN CHASE & CO FRN 23/07/2029132 000
0.07115 916121 156USDJPMORGAN CHASE & CO FRN 24/03/2031100 000
0.0232 22933 302USDJPMORGAN CHASE & CO FRN 29/01/202729 000
0.0468 87869 269USDJPMORGAN CHASE & CO 2.7% 18/05/202366 000
0.26431 056444 544USDJPMORGAN CHASE & CO 2.95% 01/10/2026400 000
0.12206 800208 244USDJPMORGAN CHASE & CO 2.972% 15/01/2023203 000
0.26434 740447 796USDJPMORGAN CHASE & CO 3.2% 15/06/2026400 000
0.25420 436424 384USDJPMORGAN CHASE & CO 3.2% 25/01/2023400 000
0.13223 617231 991USDJPMORGAN CHASE & CO 3.625% 01/12/2027204 000
0.20327 492327 645USDJPMORGAN CHASE & CO 3.875% 01/02/2024300 000
0.35599 122609 115USDJPMORGAN CHASE & CO 3.875% 10/09/2024548 000
0.15257 295289 099USDJPMORGAN CHASE & CO 4.95% 01/06/2045204 000
0.38661 239710 901USDJPMORGAN CHASE & CO 5.5% 15/10/2040501 000
0.11188 183201 369USDJPMORGAN CHASE & CO 6.4% 15/05/2038132 000
0.16264 162274 210USDKEURIG DR PEPPER INC 4.597% 25/05/2028227 000
0.0461 06965 236USDKROGER CO 4.45% 01/02/204753 000
0.0468 50571 420USDLAM RESEARCH CORP 4% 15/03/202960 000
0.12206 996209 216USDLLOYDS BANKING GROUP PLC FRN 07/11/2023200 000
0.26441 392452 218USDLLOYDS BANKING GROUP PLC 3.75% 11/01/2027400 000
0.13215 564217 635USDLLOYDS BANKING GROUP PLC 4.05% 16/08/2023200 000
0.13224 460228 511USDLLOYDS BANKING GROUP PLC 4.45% 08/05/2025200 000
0.27448 716456 624USDLLOYDS BANKING GROUP PLC 4.582% 10/12/2025400 000
0.0581 27089 713USDLOWE’S COS INC 3% 15/10/205086 000
0.09146 872153 842USDLOWE’S COS INC 3.65% 05/04/2029133 000
0.0358 23863 754USDLOWE’S COS INC 3.7% 15/04/204655 000
0.16273 053280 465USDLOWE’S COS INC 4.05% 03/05/2047246 000
0.08126 748133 874USDLOWE’S COS INC 4.5% 15/04/2030109 000
0.0582 16583 555USDLYB INTERNATIONAL FINANCE BV 4.875% 15/03/204469 000
0.09148 281146 340USDLYB INTERNATIONAL FINANCE III LLC 3.625% 01/04/2051148 000
0.08142 193145 541USDLYB INTERNATIONAL FINANCE 4.2% 15/10/2049130 000
0.0575 91577 220USDLYONDELLBASELL INDUSTRIES NV 4.625% 26/02/205566 000
0.11181 914187 658USDMANULIFE FINANCIAL CORP 4.15% 04/03/2026161 000
0.17288 328291 448USDMARATHON PETROLEUM CORP 4.5% 01/05/2023269 000
0.07117 066116 846USDMARATHON PETROLEUM CORP 6.5% 01/03/204188 000
0.08134 117135 678USDMARSH & MCLENNAN COS INC 3.875% 15/03/2024123 000
0.16272 060280 461USDMARSH & MCLENNAN COS INC 4.375% 15/03/2029235 000
0.0463 90870 615USDMARSH & MCLENNAN COS INC 4.9% 15/03/204949 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.018 6348 982USDMASTERCARD INC 2.95% 01/06/20298 000
0.09143 559147 457USDMASTERCARD INC 3.3% 26/03/2027130 000
0.13210 490220 509USDMASTERCARD INC 3.35% 26/03/2030190 000
0.0348 78949 221USDMASTERCARD INC 3.375% 01/04/202445 000
0.0584 68393 558USDMASTERCARD INC 3.65% 01/06/204976 000
0.0591 783100 262USDMASTERCARD INC 3.85% 26/03/205080 000
0.20331 884332 040USDMCDONALD’S CORP 3.5% 01/07/2027300 000
0.20335 271335 430USDMCDONALD’S CORP 3.8% 01/04/2028300 000
0.11177 197178 173USDMERCK & CO INC 2.4% 15/09/2022173 000
0.0353 26660 995USDMERCK & CO INC 2.45% 24/06/205060 000
0.0229 95330 738USDMERCK & CO INC 3.4% 07/03/202927 000
0.09150 140163 537USDMERCK & CO INC 3.7% 10/02/2045135 000
0.0576 79080 647USDMERCK & CO INC 3.9% 07/03/203967 000
0.0693 194101 520USDMERCK & CO INC 4% 07/03/204980 000
0.11186 923203 026USDMERCK & CO INC 4.15% 18/05/2043158 000
0.23384 567384 747USDMETLIFE INC 4.875% 13/11/2043300 000
0.23377 850386 402USDMICROSOFT CORP 2.4% 08/08/2026355 000
0.25427 905466 744USDMICROSOFT CORP 2.525% 01/06/2050460 000
0.13224 482248 253USDMICROSOFT CORP 2.675% 01/06/2060242 000
0.13215 763217 713USDMICROSOFT CORP 2.7% 12/02/2025201 000
0.11186 363187 268USDMICROSOFT CORP 2.875% 06/02/2024175 000
0.27449 066-USDMICROSOFT CORP 2.921% 17/03/2052449 000
0.0114 052-USDMICROSOFT CORP 3.041% 17/03/206214 000
0.17288 935293 901USDMICROSOFT CORP 3.125% 03/11/2025264 000
0.24394 578403 142USDMICROSOFT CORP 3.3% 06/02/2027355 000
0.06107 119116 860USDMICROSOFT CORP 3.45% 08/08/203696 000
0.17281 655303 096USDMICROSOFT CORP 3.5% 12/02/2035250 000
0.0467 72466 173USDMICROSOFT CORP 3.7% 08/08/204659 000
0.0461 93160 592USDMICROSOFT CORP 4.25% 06/02/204750 000
0.12207 844210 398USDMITSUBISHI UFJ FINANCIAL GROUP INC 2.193% 25/02/2025200 000
0.12205 418207 128USDMITSUBISHI UFJ FINANCIAL GROUP INC 2.623% 18/07/2022200 000
0.11179 919181 282USDMITSUBISHI UFJ FINANCIAL GROUP INC 2.665% 25/07/2022175 000
0.25424 468426 029USDMITSUBISHI UFJ FINANCIAL GROUP INC 2.801% 18/07/2024400 000
0.0582 43083 745USDMITSUBISHI UFJ FINANCIAL GROUP INC 3.287% 25/07/202775 000
0.06105 336106 440USDMITSUBISHI UFJ FINANCIAL GROUP INC 3.455% 02/03/2023100 000
0.18305 526307 185USDMITSUBISHI UFJ FINANCIAL GROUP INC 3.677% 22/02/2027274 000
0.07110 666116 015USDMITSUBISHI UFJ FINANCIAL GROUP INC 3.741% 07/03/2029100 000
0.13219 046236 977USDMITSUBISHI UFJ FINANCIAL GROUP INC 3.751% 18/07/2039200 000
0.12193 827196 103USDMITSUBISHI UFJ FINANCIAL GROUP INC 3.761% 26/07/2023181 000
0.13224 262230 942USDMITSUBISHI UFJ FINANCIAL GROUP INC 3.85% 01/03/2026201 000
0.07112 118117 052USDMITSUBISHI UFJ FINANCIAL GROUP INC 3.961% 02/03/2028100 000
0.0582 66286 494USDMITSUBISHI UFJ FINANCIAL GROUP INC 4.05% 11/09/202873 000
0.13217 366221 840USDMIZUHO FINANCIAL GROUP INC 3.17% 11/09/2027200 000
0.13224 134234 597USDMIZUHO FINANCIAL GROUP INC 4.018% 05/03/2028200 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.30500 576501 125USDMONDELEZ INTERNATIONAL INC 0.625% 01/07/2022499 000
0.0238 50843 123USDMONDELEZ INTERNATIONAL INC 2.625% 04/09/205044 000
0.19317 649333 876USDMORGAN STANLEY FRN 01/04/2031290 000
0.12194 297197 824USDMORGAN STANLEY FRN 10/12/2026198 000
0.19326 542346 813USDMORGAN STANLEY FRN 13/02/2032348 000
0.18295 370313 145USDMORGAN STANLEY FRN 22/01/2031289 000
0.0238 03640 705USDMORGAN STANLEY FRN 22/04/203932 000
0.07117 770120 884USDMORGAN STANLEY FRN 22/07/2028107 000
0.10175 626188 892USDMORGAN STANLEY FRN 22/07/2038155 000
0.19311 399325 704USDMORGAN STANLEY FRN 23/01/2030270 000
0.15258 526267 815USDMORGAN STANLEY FRN 24/01/2029234 000
0.12204 753215 185USDMORGAN STANLEY FRN 24/03/2051146 000
0.16265 343268 234USDMORGAN STANLEY FRN 24/04/2024250 000
0.07109 847114 896USDMORGAN STANLEY FRN 25/01/2052119 000
0.19317 166320 502USDMORGAN STANLEY FRN 28/04/2026305 000
0.09153 866154 970USDMORGAN STANLEY 2.75% 19/05/2022150 000
0.09156 999158 149USDMORGAN STANLEY 3.125% 23/01/2023150 000
0.08136 589140 008USDMORGAN STANLEY 3.125% 27/07/2026126 000
0.13226 244231 488USDMORGAN STANLEY 3.625% 20/01/2027204 000
0.12207 871210 769USDMORGAN STANLEY 3.7% 23/10/2024190 000
0.13211 940214 054USDMORGAN STANLEY 3.75% 25/02/2023200 000
0.09149 429152 697USDMORGAN STANLEY 3.875% 27/01/2026134 000
0.18294 754297 605USDMORGAN STANLEY 3.875% 29/04/2024270 000
0.11190 023194 506USDMORGAN STANLEY 3.95% 23/04/2027170 000
0.07112 643114 904USDMORGAN STANLEY 4% 23/07/2025101 000
0.10160 436162 176USDMORGAN STANLEY 4.1% 22/05/2023150 000
0.10169 286183 859USDMORGAN STANLEY 4.3% 27/01/2045143 000
0.13212 015218 645USDMORGAN STANLEY 4.35% 08/09/2026187 000
0.09150 429169 181USDMORGAN STANLEY 4.375% 22/01/2047125 000
0.19317 281321 190USDMORGAN STANLEY 4.875% 01/11/2022298 000
0.13218 817231 203USDMORGAN STANLEY 6.375% 24/07/2042147 000
0.21358 180360 223USDNATIONAL AUSTRALIA BANK LTD/NEW YORK 2.5% 22/05/2022350 000
0.0459 00660 251USDNATIONAL OILWELL VARCO INC 3.95% 01/12/204263 000
0.26436 244440 306USDNATWEST GROUP PLC FRN 22/03/2025400 000
0.13224 467224 452USDNATWEST GROUP PLC 5.125% 28/05/2024201 000
0.07121 607123 484USDNEWMONT CORP 2.25% 01/10/2030124 000
0.0124 75426 967USDNEWMONT MINING CORP 4.875% 15/03/204220 000
0.13213 152217 171USDNIKE INC 2.375% 01/11/2026200 000
0.0120 11920 228USDNIKE INC 2.4% 27/03/202519 000
0.0460 38861 140USDNIKE INC 2.75% 27/03/202756 000
0.0233 00633 728USDNIKE INC 2.85% 27/03/203031 000
0.0475 45582 155USDNIKE INC 3.25% 27/03/204071 000
0.06106 207119 016USDNIKE INC 3.375% 27/03/205099 000
0.0231 25531 859USDNIKE INC 3.875% 01/11/204527 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.12205 354204 494USDNOMURA HOLDINGS INC 3.103% 16/01/2030200 000
0.003 1023 207USDNOVARTIS CAPITAL CORP 2% 14/02/20273 000
0.17281 354298 475USDNOVARTIS CAPITAL CORP 2.2% 14/08/2030277 000
0.0348 16554 329USDNOVARTIS CAPITAL CORP 2.75% 14/08/205050 000
0.40692 516699 486USDNOVARTIS CAPITAL CORP 3.4% 06/05/2024638 000
0.09156 557174 709USDNOVARTIS CAPITAL CORP 4.4% 06/05/2044127 000
0.07109 360115 145USDNVIDIA CORP 3.5% 01/04/2040100 000
0.07116 340125 208USDNVIDIA CORP 3.5% 01/04/2050108 000
0.08141 472144 871USDOMNICOM GROUP INC / OMNICOM CAPITAL INC 3.6% 15/04/2026128 000
0.0587 56488 787USDOMNICOM GROUP INC / OMNICOM CAPITAL INC 3.625% 01/05/202285 000
0.10167 258163 762USDONCOR ELECTRIC DELIVERY CO LLC 3.75% 01/04/2045151 000
0.0473 16473 074USDONEOK INC 5.2% 15/07/204864 000
0.14229 922232 194USDORACLE CORP 2.4% 15/09/2023221 000
0.24396 946404 129USDORACLE CORP 2.5% 01/04/2025377 000
0.0695 79196 547USDORACLE CORP 2.5% 15/05/202294 000
0.15252 821261 356USDORACLE CORP 2.65% 15/07/2026240 000
0.07121 756126 651USDORACLE CORP 2.8% 01/04/2027115 000
0.17287 302309 587USDORACLE CORP 2.95% 01/04/2030278 000
0.13223 296227 476USDORACLE CORP 2.95% 15/05/2025209 000
0.08140 039141 982USDORACLE CORP 2.95% 15/11/2024131 000
0.15259 468269 913USDORACLE CORP 3.25% 15/11/2027239 000
0.0229 09728 993USDORACLE CORP 3.4% 08/07/202427 000
0.12201 675227 012USDORACLE CORP 3.6% 01/04/2040197 000
0.17288 787335 974USDORACLE CORP 3.6% 01/04/2050293 000
0.0471 19979 534USDORACLE CORP 3.8% 15/11/203767 000
0.19311 625319 346USDORACLE CORP 3.85% 01/04/2060311 000
0.11185 631197 078USDORACLE CORP 3.85% 15/07/2036173 000
0.09155 301164 054USDORACLE CORP 3.9% 15/05/2035143 000
0.10174 948175 705USDORACLE CORP 3.95% 25/03/2051168 000
0.13221 048254 181USDORACLE CORP 4% 15/07/2046212 000
0.11176 786204 189USDORACLE CORP 4% 15/11/2047169 000
0.0347 93953 099USDORACLE CORP 4.125% 15/05/204545 000
0.14235 600248 965USDORACLE CORP 4.3% 08/07/2034208 000
0.0698 216115 838USDORACLE CORP 4.375% 15/05/205589 000
0.09154 936175 629USDORACLE CORP 4.5% 08/07/2044137 000
0.10168 145191 518USDORACLE CORP 5.375% 15/07/2040135 000
0.07114 244129 914USDORACLE CORP 6.125% 08/07/203985 000
0.08141 197157 702USDORACLE CORP 6.5% 15/04/2038102 000
0.17279 482293 465USDORANGE SA FRN 01/03/2031179 000
0.08138 459144 370USDOTIS WORLDWIDE CORP 2.565% 15/02/2030136 000
0.0591 54992 975USDPARKER-HANNIFIN CORP 3.25% 14/06/202985 000
0.10159 989161 143USDPAYPAL HOLDINGS INC 2.2% 26/09/2022156 000
0.12195 007196 890USDPAYPAL HOLDINGS INC 2.4% 01/10/2024185 000
0.14238 679244 314USDPAYPAL HOLDINGS INC 2.65% 01/10/2026224 000
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.0578 10181 711USDPAYPAL HOLDINGS INC 2.85% 01/10/202974 000
0.0577 66386 746USDPAYPAL HOLDINGS INC 3.25% 01/06/205077 000
0.0227 42830 105USDPECO ENERGY CO 3.9% 01/03/204824 000
0.18305 962309 742USDPEPSICO INC 2.25% 19/03/2025290 000
0.07118 300120 502USDPEPSICO INC 2.375% 06/10/2026111 000
0.0589 33393 340USDPEPSICO INC 2.625% 29/07/202985 000
0.07121 204127 755USDPEPSICO INC 2.75% 19/03/2030115 000
0.0587 06988 050USDPEPSICO INC 2.75% 30/04/202581 000
0.0343 89649 525USDPEPSICO INC 2.875% 15/10/204945 000
0.14235 358242 093USDPEPSICO INC 3% 15/10/2027215 000
0.0358 14866 148USDPEPSICO INC 3.375% 29/07/204955 000
0.0586 47994 173USDPEPSICO INC 3.45% 06/10/204681 000
0.0577 55087 686USDPEPSICO INC 3.625% 19/03/205070 000
0.0462 70570 174USDPEPSICO INC 4.45% 14/04/204651 000
0.0346 54247 492USDPHILLIPS 66 4.65% 15/11/203440 000
0.08127 281129 710USDPHILLIPS 66 4.875% 15/11/2044107 000
0.0121 11521 603USDPHILLIPS 66 5.875% 01/05/204216 000
0.15258 325260 598USDPNC BANK NA 2.7% 01/11/2022250 000
0.10159 487167 505USDPNC FINANCIAL SERVICES GROUP INC 2.55% 22/01/2030155 000
0.07117 021120 033USDPNC FINANCIAL SERVICES GROUP INC 2.6% 23/07/2026110 000
0.10160 070165 807USDPNC FINANCIAL SERVICES GROUP INC 3.45% 23/04/2029145 000
0.06103 439104 347USDPNC FINANCIAL SERVICES GROUP INC 3.5% 23/01/202496 000
0.0234 55335 365USDPOTOMAC ELECTRIC POWER CO 6.5% 15/11/203724 000
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0.28466 522472 404USDPROCTER & GAMBLE CO 0.55% 29/10/2025470 000
0.0346 76649 543USDPROCTER & GAMBLE CO 1.2% 29/10/203050 000
0.08134 184138 922USDPROLOGIS LP 2.25% 15/04/2030134 000
0.19326 827325 671USDPRUDENTIAL FINANCIAL INC FRN 15/06/2043302 000
0.0584 68487 049USDPRUDENTIAL FINANCIAL INC FRN 15/09/204280 000
0.0464 53965 702USDPRUDENTIAL FINANCIAL INC FRN 15/09/204856 000
0.09153 374163 626USDPRUDENTIAL FINANCIAL INC 3.7% 13/03/2051142 000
0.0587 24294 533USDPRUDENTIAL FINANCIAL INC 3.935% 07/12/204978 000
0.13214 356215 531USDREGIONS FINANCIAL CORP 3.8% 14/08/2023200 000
0.0356 87365 086USDROGERS COMMUNICATIONS INC 3.7% 15/11/204956 000
0.0234 44838 207USDROGERS COMMUNICATIONS INC 4.35% 01/05/204931 000
0.0356 54163 556USDROGERS COMMUNICATIONS INC 5% 15/03/204447 000
0.0469 28373 321USDROPER TECHNOLOGIES INC 1.75% 15/02/203174 000
0.09151 317151 489USDROYAL BANK OF CANADA 0.5% 26/10/2023151 000
0.31513 001515 230USDROYAL BANK OF CANADA 1.95% 17/01/2023499 000
0.06105 878106 772USDROYAL BANK OF CANADA 2.55% 16/07/2024100 000
0.08127 414131 013USDROYAL BANK OF CANADA 4.65% 27/01/2026111 000
0.12207 058209 470USDROYAL BANK OF SCOTLAND GROUP PLC FRN 15/05/2023201 000
0.13215 572222 252USDROYAL BANK OF SCOTLAND GROUP PLC FRN 25/06/2024200 000
0.21349 989372 800USDROYAL BANK OF SCOTLAND GROUP PLC FRN 27/01/2030300 000
0.13215 737217 498USDROYAL BANK OF SCOTLAND GROUP PLC 3.875% 12/09/2023201 000
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0.0358 67159 375USDSABINE PASS LIQUEFACTION LLC 4.2% 15/03/202853 000
0.0351 72252 377USDSABINE PASS LIQUEFACTION LLC 5% 15/03/202745 000
0.10170 896171 600USDSABINE PASS LIQUEFACTION LLC 5.625% 01/03/2025149 000
0.25414 267417 795USDSABINE PASS LIQUEFACTION LLC 5.875% 30/06/2026350 000
0.0462 31463 860USDSAN DIEGO GAS & ELECTRIC CO 2.5% 15/05/202659 000
0.0122 67324 027USDSAN DIEGO GAS & ELECTRIC CO 4.5% 15/08/204019 000
0.0579 43079 702USDSANTANDER HOLDINGS USA INC 3.45% 02/06/202574 000
0.06105 024105 639USDSANTANDER HOLDINGS USA INC 3.5% 07/06/202498 000
0.0584 47086 659USDSANTANDER HOLDINGS USA INC 4.5% 17/07/202576 000
0.13219 598225 316USDSANTANDER UK GROUP HOLDINGS PLC FRN 03/11/2028200 000
0.14227 556228 107USDSANTANDER UK GROUP HOLDINGS PLC 3.571% 10/01/2023223 000
0.0699 820100 353USDSANTANDER UK PLC 4% 13/03/202491 000
0.0461 10262 395USDSCHLUMBERGER INVESTMENT SA 2.65% 26/06/203060 000
0.12200 705201 619USDSEMPRA ENERGY 2.9% 01/02/2023193 000
0.0581 37182 301USDSEMPRA ENERGY 3.25% 15/06/202775 000
0.07123 761125 537USDSEMPRA ENERGY 3.4% 01/02/2028114 000
0.0235 64039 006USDSEMPRA ENERGY 4% 01/02/204833 000
0.0470 45473 626USDSEMPRA ENERGY 6% 15/10/203952 000
0.0465 55272 687USDSHERWIN-WILLIAMS CO 4.5% 01/06/204755 000
0.11189 043190 628USDSHIRE ACQUISITIONS INVESTMENTS IRELAND DAC 2.875% 23/09/2023180 000
0.18298 771306 085USDSHIRE ACQUISITIONS INVESTMENTS IRELAND DAC 3.2% 23/09/2026275 000
0.15255 613260 697USDSOUTHERN CALIFORNIA GAS CO 2.55% 01/02/2030250 000
0.09149 160149 649USDSPECTRA ENERGY PARTNERS LP 4.75% 15/03/2024135 000
0.0576 88881 292USDSTARBUCKS CORP 2.55% 15/11/203076 000
0.0466 02566 390USDSTARBUCKS CORP 3.1% 01/03/202363 000
0.0471 22878 208USDSTARBUCKS CORP 3.5% 15/11/205070 000
0.06105 338110 929USDSTARBUCKS CORP 3.55% 15/08/202996 000
0.07112 287114 289USDSTARBUCKS CORP 3.8% 15/08/2025101 000
0.0590 85696 452USDSTARBUCKS CORP 4.45% 15/08/204977 000
0.0589 51294 422USDSTARBUCKS CORP 4.5% 15/11/204876 000
0.12209 420211 885USDSTATE STREET CORP FRN 01/11/2025199 000
0.0355 96656 395USDSTATE STREET CORP 3.1% 15/05/202353 000
0.20328 233332 010USDSTATE STREET CORP 3.3% 16/12/2024300 000
0.16272 885273 156USDSTATE STREET CORP 3.55% 18/08/2025246 000
0.005 4255 477USDSTATE STREET CORP 3.7% 20/11/20235 000
0.12201 674204 772USDSUMITOMO MITSUI FINANCIAL GROUP INC 1.474% 08/07/2025200 000
0.23393 492403 742USDSUMITOMO MITSUI FINANCIAL GROUP INC 2.13% 08/07/2030400 000
0.13210 146211 955USDSUMITOMO MITSUI FINANCIAL GROUP INC 2.448% 27/09/2024200 000
0.06106 555109 279USDSUMITOMO MITSUI FINANCIAL GROUP INC 2.632% 14/07/2026101 000
0.13211 242213 101USDSUMITOMO MITSUI FINANCIAL GROUP INC 2.696% 16/07/2024200 000
0.0699 786100 645USDSUMITOMO MITSUI FINANCIAL GROUP INC 2.784% 12/07/202297 000
0.12196 809200 563USDSUMITOMO MITSUI FINANCIAL GROUP INC 3.01% 19/10/2026183 000
0.08136 005137 246USDSUMITOMO MITSUI FINANCIAL GROUP INC 3.102% 17/01/2023130 000
0.10164 966169 793USDSUMITOMO MITSUI FINANCIAL GROUP INC 3.364% 12/07/2027151 000
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0.0586 76988 291USDSYSCO CORP 3.3% 15/07/202680 000
0.06100 826105 134USDSYSCO CORP 5.95% 01/04/203080 000
0.09147 337147 228USDSYSCO CORP 6.6% 01/04/205099 000
0.14242 115253 345USDTAKEDA PHARMACEUTICAL CO LTD 2.05% 31/03/2030250 000
0.13217 301242 231USDTAKEDA PHARMACEUTICAL CO LTD 3.375% 09/07/2060225 000
0.13218 494221 683USDTAKEDA PHARMACEUTICAL CO LTD 4.4% 26/11/2023200 000
0.30501 232507 242USDTARGET CORP 2.25% 15/04/2025476 000
0.09144 167151 347USDTARGET CORP 3.375% 15/04/2029130 000
0.0467 92268 557USDTARGET CORP 3.5% 01/07/202462 000
0.21354 801352 124USDTELEFONICA EMISIONES SA 5.213% 08/03/2047300 000
0.12203 729215 743USDTELEFONICA EMISIONES SAU 7.045% 20/06/2036145 000
0.0585 84189 553USDTELEFONICA EUROPE BV 8.25% 15/09/203060 000
0.07114 804126 684USDTEXAS INSTRUMENTS INC 4.15% 15/05/204895 000
0.004 6864 962USDTHERMO FISHER SCIENTIFIC INC 4.497% 25/03/20304 000
0.22366 727368 159USDTJX COS INC 3.5% 15/04/2025335 000
0.27449 470449 185USDTORONTO-DOMINION BANK 0.45% 11/09/2023449 000
0.30502 856503 031USDTORONTO-DOMINION BANK 0.75% 12/06/2023499 000
0.0353 76254 320USDTOTAL CAPITAL INTERNATIONAL SA 2.434% 10/01/202551 000
0.10168 242172 266USDTOTAL CAPITAL INTERNATIONAL SA 2.829% 10/01/2030160 000
0.0697 065107 354USDTOTAL CAPITAL INTERNATIONAL SA 3.127% 29/05/2050101 000
0.11180 696184 364USDTOTAL CAPITAL INTERNATIONAL SA 3.455% 19/02/2029165 000
0.0698 091108 049USDTOTAL CAPITAL INTERNATIONAL SA 3.461% 12/07/204996 000
0.0582 06782 947USDTOTAL CAPITAL INTERNATIONAL SA 3.75% 10/04/202475 000
0.15253 958266 014USDTOTAL CAPITAL SA 3.883% 11/10/2028225 000
0.0694 32094 213USDTOYOTA MOTOR CREDIT CORP 0.5% 14/08/202394 000
0.14242 233244 667USDTOYOTA MOTOR CREDIT CORP 0.8% 16/10/2025244 000
0.09144 866146 267USDTOYOTA MOTOR CREDIT CORP 1.8% 13/02/2025140 000
0.19318 420319 141USDTOYOTA MOTOR CREDIT CORP 3% 01/04/2025295 000
0.12206 449207 773USDTRANSCANADA PIPELINES LTD 2.5% 01/08/2022201 000
0.13220 477226 177USDTRANSCANADA PIPELINES LTD 4.25% 15/05/2028195 000
0.07110 197114 360USDTRANSCANADA PIPELINES LTD 4.625% 01/03/203496 000
0.0116 85616 862USDTRANSCANADA PIPELINES LTD 4.875% 15/05/204814 000
0.07110 109116 289USDTRANSCANADA PIPELINES LTD 5.1% 15/03/204988 000
0.07114 812120 821USDTRANSCANADA PIPELINES LTD 6.2% 15/10/203787 000
0.0696 38599 542USDTRANSCANADA PIPELINES LTD 7.625% 15/01/203964 000
0.16274 910280 568USDTRUIST BANK 3.625% 16/09/2025250 000
0.0576 43676 730USDTRUIST FINANCIAL CORP 2.2% 16/03/202374 000
0.18301 031301 410USDTRUIST FINANCIAL CORP 2.5% 01/08/2024285 000
0.09158 865159 276USDTRUIST FINANCIAL CORP 2.85% 26/10/2024148 000
0.12205 856207 705USDTRUIST FINANCIAL CORP 3.05% 20/06/2022200 000
0.0465 97766 677USDTRUIST FINANCIAL CORP 3.75% 06/12/202361 000
0.12206 404207 526USDTWDC ENTERPRISES 18 CORP 2.35% 01/12/2022200 000
0.0697 50799 207USDTWDC ENTERPRISES 18 CORP 3% 13/02/202690 000
0.0234 69936 674USDTWDC ENTERPRISES 18 CORP 4.125% 01/06/204430 000
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0.07109 120109 625USDTYSON FOODS INC 3.55% 02/06/202799 000
0.0698 809102 282USDTYSON FOODS INC 4.35% 01/03/202986 000
0.08130 769145 290USDTYSON FOODS INC 5.1% 28/09/2048102 000
0.06106 001106 412USDUNILEVER CAPITAL CORP 2.6% 05/05/2024100 000
0.07115 609125 036USDUNILEVER CAPITAL CORP 5.9% 15/11/203285 000
0.0349 69357 036USDUNION PACIFIC CORP 2.973% 16/09/206255 000
0.0699 71397 163USDUNION PACIFIC CORP 3.25% 05/02/2050100 000
0.0461 68868 980USDUNION PACIFIC CORP 3.799% 01/10/205157 000
0.07125 771137 144USDUNION PACIFIC CORP 3.839% 20/03/2060117 000
0.07112 695116 567USDUNION PACIFIC CORP 3.95% 10/09/202899 000
0.14230 991232 508USDUNITED PARCEL SERVICE INC 2.45% 01/10/2022224 000
0.0459 51666 330USDUNITED PARCEL SERVICE INC 3.75% 15/11/204753 000
0.06105 727107 187USDUNITED PARCEL SERVICE INC 3.9% 01/04/202595 000
0.20340 332342 180USDUNITED PARCEL SERVICE INC 5.3% 01/04/2050245 000
0.0461 94266 591USDUNITED PARCEL SERVICE INC 6.2% 15/01/203843 000
0.0591 17192 382USDVALERO ENERGY CORP 3.4% 15/09/202685 000
0.0699 295100 780USDVALERO ENERGY CORP 6.625% 15/06/203776 000
0.10173 171177 151USDVERIZON COMMUNICATIONS INC 1.68% 30/10/2030185 000
0.15257 357264 978USDVERIZON COMMUNICATIONS INC 1.75% 20/01/2031274 000
0.15257 907258 475USDVERIZON COMMUNICATIONS INC 2.55% 21/03/2031257 000
0.12203 247200 468USDVERIZON COMMUNICATIONS INC 2.65% 20/11/2040219 000
0.08138 095145 142USDVERIZON COMMUNICATIONS INC 2.875% 20/11/2050152 000
0.19319 083364 899USDVERIZON COMMUNICATIONS INC 2.987% 30/10/2056356 000
0.07123 527141 799USDVERIZON COMMUNICATIONS INC 3% 20/11/2060138 000
0.06105 853110 301USDVERIZON COMMUNICATIONS INC 3.15% 22/03/2030100 000
0.10166 895169 412USDVERIZON COMMUNICATIONS INC 3.376% 15/02/2025153 000
0.18293 782291 952USDVERIZON COMMUNICATIONS INC 3.4% 22/03/2041287 000
0.0692 34193 753USDVERIZON COMMUNICATIONS INC 3.5% 01/11/202485 000
0.15254 485250 200USDVERIZON COMMUNICATIONS INC 3.55% 22/03/2051250 000
0.09143 727140 697USDVERIZON COMMUNICATIONS INC 3.7% 22/03/2061142 000
0.0585 24595 367USDVERIZON COMMUNICATIONS INC 4% 22/03/205078 000
0.24397 939416 500USDVERIZON COMMUNICATIONS INC 4.016% 03/12/2029352 000
0.0348 30153 080USDVERIZON COMMUNICATIONS INC 4.125% 15/08/204643 000
0.23383 835396 122USDVERIZON COMMUNICATIONS INC 4.125% 16/03/2027337 000
0.16260 959281 462USDVERIZON COMMUNICATIONS INC 4.272% 15/01/2036227 000
0.20328 542342 254USDVERIZON COMMUNICATIONS INC 4.329% 21/09/2028285 000
0.13210 245224 717USDVERIZON COMMUNICATIONS INC 4.4% 01/11/2034180 000
0.12206 098219 213USDVERIZON COMMUNICATIONS INC 4.5% 10/08/2033175 000
0.19316 307346 237USDVERIZON COMMUNICATIONS INC 4.522% 15/09/2048267 000
0.09147 413162 045USDVERIZON COMMUNICATIONS INC 4.672% 15/03/2055120 000
0.08127 289138 742USDVERIZON COMMUNICATIONS INC 4.812% 15/03/2039105 000
0.15251 294273 899USDVERIZON COMMUNICATIONS INC 4.862% 21/08/2046203 000
0.07115 104127 394USDVERIZON COMMUNICATIONS INC 5.012% 15/04/204991 000
0.0696 838106 052USDVERIZON COMMUNICATIONS INC 5.012% 21/08/205475 000
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0.10163 288166 963USDVERIZON COMMUNICATIONS INC 5.15% 15/09/2023148 000
0.0356 01960 117USDVERIZON COMMUNICATIONS INC 5.25% 16/03/203744 000
0.07120 242120 065USDVIACOM INC 4.375% 15/03/2043111 000
0.08133 465133 156USDVIACOM INC 5.85% 01/09/2043104 000
0.09142 971142 832USDVIACOM INC 6.875% 30/04/2036103 000
0.0474 75075 260USDVIACOMCBS INC 4.95% 19/05/205064 000
0.0692 55396 888USDVISA INC 1.1% 15/02/2031100 000
0.0583 16092 446USDVISA INC 2% 15/08/2050100 000
0.07121 280125 941USDVISA INC 2.05% 15/04/2030120 000
0.0123 84225 373USDVISA INC 2.7% 15/04/204024 000
0.07115 090123 209USDVISA INC 4.15% 14/12/203596 000
0.21350 901382 442USDVISA INC 4.3% 14/12/2045285 000
0.07119 374120 504USDVMWARE INC 2.95% 21/08/2022116 000
0.08140 816142 552USDVMWARE INC 3.9% 21/08/2027127 000
0.07111 375121 371USDVODAFONE GROUP PLC 4.25% 17/09/2050100 000
0.0577 13683 155USDVODAFONE GROUP PLC 4.375% 19/02/204368 000
0.20339 613349 035USDVODAFONE GROUP PLC 4.375% 30/05/2028295 000
0.09150 589161 280USDVODAFONE GROUP PLC 4.875% 19/06/2049124 000
0.001 2211 287USDVODAFONE GROUP PLC 5% 30/05/20381 000
0.17281 322301 464USDVODAFONE GROUP PLC 5.25% 30/05/2048221 000
0.0580 95483 639USDVODAFONE GROUP PLC 6.15% 27/02/203760 000
0.13219 860218 793USDWALGREENS BOOTS ALLIANCE INC 3.45% 01/06/2026201 000
0.19320 857321 879USDWALGREENS BOOTS ALLIANCE INC 3.8% 18/11/2024295 000
0.0352 38353 216USDWALT DISNEY CO 1.75% 13/01/202651 000
0.09144 822145 011USDWALT DISNEY CO 1.75% 30/08/2024140 000
0.07113 278115 770USDWALT DISNEY CO 1.85% 30/07/2026110 000
0.0342 68644 358USDWALT DISNEY CO 2% 01/09/202943 000
0.0466 68568 875USDWALT DISNEY CO 2.2% 13/01/202865 000
0.07114 145120 198USDWALT DISNEY CO 2.65% 13/01/2031111 000
0.08140 102152 623USDWALT DISNEY CO 2.75% 01/09/2049150 000
0.13216 606221 624USDWALT DISNEY CO 2.95% 15/06/2027200 000
0.0692 59493 764USDWALT DISNEY CO 3.35% 24/03/202585 000
0.0465 16370 532USDWALT DISNEY CO 3.5% 13/05/204061 000
0.11176 902191 496USDWALT DISNEY CO 3.6% 13/01/2051164 000
0.07119 972130 746USDWALT DISNEY CO 3.8% 13/05/2060109 000
0.0353 73856 323USDWALT DISNEY CO 3.8% 22/03/203048 000
0.10168 309183 579USDWALT DISNEY CO 4.7% 23/03/2050133 000
0.08137 545143 432USDWALT DISNEY CO 6.65% 15/11/203793 000
0.12197 558202 567USDWASTE MANAGEMENT INC 1.5% 15/03/2031214 000
0.0239 41542 373USDWASTE MANAGEMENT INC 4.15% 15/07/204933 000
0.09156 414158 025USDWELLTOWER INC 4% 01/06/2025141 000
0.06103 410105 519USDWESTPAC BANKING CORP FRN 04/02/2030100 000
0.08138 364148 483USDWESTPAC BANKING CORP FRN 15/11/2035144 000
0.0115 07316 133USDWESTPAC BANKING CORP FRN 24/07/203414 000
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0.17282 025289 310USDWESTPAC BANKING CORP 2.85% 13/05/2026262 000
0.07118 821134 552USDWESTPAC BANKING CORP 2.963% 16/11/2040126 000
0.0343 14643 399USDWESTPAC BANKING CORP 3.3% 26/02/202440 000
0.0460 84962 250USDWESTPAC BANKING CORP 3.35% 08/03/202755 000
0.0466 36368 962USDWESTPAC BANKING CORP 3.4% 25/01/202860 000
0.0469 35470 156USDWESTPAC BANKING CORP 3.65% 15/05/202365 000
0.0583 12386 281USDWEYERHAEUSER CO 7.375% 15/03/203258 000
0.0238 53741 015USDWW GRAINGER INC 4.6% 15/06/204531 000
0.06103 115112 678USDZOETIS INC 4.7% 01/02/204384 000
0.0347 21349 638USD3M CO 2.375% 26/08/202946 000
0.0356 95162 068USD3M CO 3.25% 26/08/204955 000
0.07110 077114 594USD3M CO 4% 14/09/204894 000

99.36166 777 244171 540 067Total Bonds

171 540 067 166 777 244 99.36
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

171 540 067 166 777 244 99.36Total Investments



89

29.86Banks 81.25United States of America
15.68Investment Banking and Brokerage Services 7.60United Kingdom
8.50Pharmaceuticals and Biotechnology 3.28Japan
7.01Software and Computer Services 3.23Canada
6.69Telecommunications Service Providers 1.13Netherlands
5.53Technology Hardware and Equipment 0.89France
3.35Retailers 0.72Spain
2.86Personal Care, Drug and Grocery Stores 0.54Ireland
2.15Health Care Providers 0.50Australia
1.90Oil, Gas and Coal 0.18Guernsey
1.80Beverages 0.04Luxembourg
1.75Finance and Credit Services 99.36
1.52Electricity
1.35Industrial Transportation
1.28Gas, Water and Multi-utilities
1.14Life Insurance
0.91Food Producers
0.87Real Estate Investment Trusts
0.82Travel and Leisure
0.64Chemicals
0.55General Industrials
0.45Medical Equipment and Services
0.44Real Estate Investment and Services
0.37Construction and Materials
0.37Telecommunications Equipment
0.32Personal Goods
0.28Non-life Insurance
0.23Industrial Engineering
0.14Media
0.14Waste and Disposal Services
0.12Automobiles and Parts
0.09Precious Metals and Mining
0.06Industrial Materials
0.06Leisure Goods
0.05Industrial Support Services
0.04Electronic and Electrical Equipment
0.04Open-end and Miscellaneous Investment Vehicles

99.36

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor ESG USD Corporate Bond (DR) UCITS ETF

Economic classification Geographical classification% %
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Bonds

0.11151 373152 295USDACADIA HEALTHCARE CO INC - 144A - 5.5% 01/07/2028143 000
0.13177 082176 261USDACCO BRANDS CORP - 144A - 4.25% 15/03/2029180 000
0.28378 721381 131USDADT SECURITY CORP 3.5% 15/07/2022370 000
0.26343 777346 053USDADT SECURITY CORP 4.125% 15/06/2023328 000
0.26344 542344 912USDADT SECURITY CORP 4.875% 15/07/2032329 000
0.29389 407383 779USDAECOM 5.125% 15/03/2027350 000
0.13179 164180 263USDAHP HEALTH PARTNERS INC - 144A - 9.75% 15/07/2026165 000
0.15205 366203 215USDALCOA NEDERLAND HOLDING BV - 144A - 4.125% 31/03/2029200 000
0.29386 148387 960USDALCOA NEDERLAND HOLDING BV - 144A - 7% 30/09/2026366 000
0.32428 579429 260USDALCOA NEDERLAND HOLDING BV 5.5% 15/12/2027396 000
0.25334 331333 444USDALLY FINANCIAL INC 5.75% 20/11/2025292 000
0.13181 267180 708USDAMERICAN AXLE & MANUFACTURING INC 6.25% 01/04/2025175 000
0.27360 723361 588USDAMERICAN AXLE & MANUFACTURING INC 6.25% 15/03/2026351 000
0.13169 000167 575USDAMERICAN AXLE & MANUFACTURING INC 6.5% 01/04/2027160 000
0.09117 536116 260USDAMERICAN AXLE & MANUFACTURING INC 6.875% 01/07/2028110 000
0.08111 018110 255USDAMERIGAS PARTNERS LP / AMERIGAS FINANCE CORP 5.5% 20/05/2025100 000
0.17222 940222 728USDAMERIGAS PARTNERS LP / AMERIGAS FINANCE CORP 5.625% 20/05/2024200 000
0.17228 194226 709USDAMERIGAS PARTNERS LP / AMERIGAS FINANCE CORP 5.875% 20/08/2026204 000
0.20266 324266 564USDAMN HEALTHCARE INC - 144A - 4.625% 01/10/2027257 000
0.23315 841311 060USDARCHROCK PARTNERS LP / ARCHROCK PARTNERS FINANCE CORP - 144A

- 6.25% 01/04/2028
302 000

0.08107 316106 609USDARCHROCK PARTNERS LP / ARCHROCK PARTNERS FINANCE CORP - 144A
- 6.875% 01/04/2027

101 000

0.19260 200259 072USDASBURY AUTOMOTIVE GROUP INC 4.75% 01/03/2030249 000
0.16219 560219 090USDASGN INC - 144A - 4.625% 15/05/2028211 000
0.32430 460431 406USDASSURANT INC FRN 27/03/2048380 000
0.30408 334412 031USDASTON MARTIN CAPITAL HOLDINGS LTD 10.5% 30/11/2025375 000
0.39523 610525 602USDAVANTOR FUNDING INC 4.625% 15/07/2028500 000
0.24323 410325 662USDAVAYA INC 6.125% 15/09/2028304 000
0.08106 872106 429USDAVIS BUDGET CAR RENTAL LLC / AVIS BUDGET FINANCE INC - 144A -

5.75% 15/07/2027
101 000

0.22294 808294 139USDAVIS BUDGET CAR RENTAL LLC / AVIS BUDGET FINANCE INC 5.375%
01/03/2029

282 000

0.08105 428105 231USDAVIS BUDGET CAR RENTAL LLC / AVIS BUDGET FINANCE INC 5.75%
15/07/2027

100 000

0.16213 576216 858USDAXALTA COATING SYSTEMS LLC 3.375% 15/02/2029220 000
0.29387 504390 120USDBALL CORP 2.875% 15/08/2030400 000
0.27367 213369 748USDBALL CORP 4% 15/11/2023346 000
0.27369 092369 164USDBALL CORP 4.875% 15/03/2026329 000
0.26348 702349 626USDBALL CORP 5.25% 01/07/2025308 000
0.39529 313527 826USDBEACON ROOFING SUPPLY INC - 144A - 4.875% 01/11/2025516 000
0.22294 822295 470USDBLACK KNIGHT INFOSERV LLC - 144A - 3.625% 01/09/2028300 000
0.0115 34215 286USDBRINKER INTERNATIONAL INC 3.875% 15/05/202315 000
0.27366 735368 076USDBROOKFIELD PROPERTY REIT INC / BPR CUMULUS LLC / BPR NIMBUS

LLC / GGSI SELLCO LL - 144A - 5.75% 15/05/2026
351 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.0797 84597 375USDBUILDERS FIRSTSOURCE INC - 144A - 5% 01/03/203092 000
0.29385 126386 400USDBUILDERS FIRSTSOURCE INC - 144A - 6.75% 01/06/2027358 000
0.13177 995182 869USDCABLE ONE INC - 144A - 4% 15/11/2030180 000
0.15203 722203 840USDCAMELOT FINANCE SA - 144A - 4.5% 01/11/2026196 000
0.0794 94395 453USDCASCADES INC/CASCADES USA INC - 144A - 5.125% 15/01/202689 000
0.18245 239249 100USDCASCADES INC/CASCADES USA INC 5.375% 15/01/2028235 000
0.13168 743168 361USDCATALENT PHARMA SOLUTIONS INC - 144A - 3.125% 15/02/2029174 000
0.12157 410158 438USDCATALENT PHARMA SOLUTIONS INC - 144A - 5% 15/07/2027150 000
0.12161 777161 438USDCDK GLOBAL INC - 144A - 5.25% 15/05/2029150 000
0.14188 215187 489USDCDK GLOBAL INC FRN 15/10/2024171 000
0.14189 429188 714USDCDK GLOBAL INC 4.875% 01/06/2027179 000
0.29396 540397 412USDCDW LLC / CDW FINANCE CORP 3.25% 15/02/2029400 000
0.15208 166208 624USDCDW LLC / CDW FINANCE CORP 4.25% 01/04/2028200 000
0.27368 459370 479USDCEDAR FAIR LP / CANADA’S WONDERLAND CO / MAGNUM MANAGEMENT

CORP / MILLENNIUM OP - 144A - 5.5% 01/05/2025
351 000

0.12163 146168 191USDCEDAR FAIR LP / CANADA’S WONDERLAND CO / MAGNUM MANAGEMENT
CORP / MILLENNIUM OP 5.375% 15/04/2027

158 000

0.07100 876101 419USDCEDAR FAIR LP / CANADA’S WONDERLAND CO / MAGNUM MANAGEMENT
CORP 5.375% 01/06/2024

100 000

0.16216 817218 578USDCEDAR FAIR LP 5.25% 15/07/2029211 000
0.38510 928513 356USDCENTENE CORP - 144A - 5.375% 01/06/2026490 000
0.17234 907235 760USDCENTENE CORP - 144A - 5.375% 15/08/2026224 000
0.33449 541454 434USDCENTENE CORP 2.5% 01/03/2031470 000
0.33446 711453 058USDCENTENE CORP 3% 15/10/2030450 000
0.40544 759554 628USDCENTENE CORP 3.375% 15/02/2030542 000
0.47629 196634 902USDCENTENE CORP 4.25% 15/12/2027600 000
0.73998 4381 002 900USDCENTENE CORP 4.625% 15/12/2029920 000
0.27357 127357 438USDCENTURY COMMUNITIES INC 5.875% 15/07/2025344 000
0.12161 675161 250USDCENTURY COMMUNITIES INC 6.75% 01/06/2027150 000
0.30401 576399 160USDCGG SA 8.75% 01/04/2027400 000
0.34463 975465 315USDCHENIERE ENERGY INC - 144A - 4.625% 15/10/2028445 000
0.20274 744276 703USDCHENIERE ENERGY PARTNERS LP - 144A - 4% 01/03/2031270 000
0.31417 376418 500USDCHENIERE ENERGY PARTNERS LP 4.5% 01/10/2029400 000
0.31417 000417 584USDCHENIERE ENERGY PARTNERS LP 5.625% 01/10/2026400 000
0.15195 976196 268USDCINCINNATI BELL INC - 144A - 7% 15/07/2024190 000
0.09116 654117 150USDCINCINNATI BELL INC - 144A - 8% 15/10/2025110 000
0.29389 509396 443USDCINEMARK 4.875% 01/06/2023390 000
0.31412 403412 808USDCLARIOS GLOBAL LP / CLARIOS US FINANCE CO 8.5% 15/05/2027382 000
0.12167 801169 855USDCLEAN HARBORS INC - 144A - 4.875% 15/07/2027161 000
0.24320 230309 445USDCLEAR CHANNEL OUTDOOR HOLDINGS INC - 144A - 7.75% 15/04/2028311 000
0.30406 120404 540USDCLEAR CHANNEL WORLDWIDE HOLDINGS INC - 144A - 5.125% 15/08/2027400 000
0.41546 139547 076USDCLEAR CHANNEL WORLDWIDE HOLDINGS INC 9.25% 15/02/2024524 000
0.25337 120334 170USDCLEARWAY ENERGY OPERATING LLC - 144A - 3.75% 15/02/2031342 000
0.24326 096326 536USDCLEARWAY ENERGY OPERATING LLC - 144A - 4.75% 15/03/2028311 000
0.29393 516393 530USDCLEVELAND-CLIFFS INC - 144A - 6.75% 15/03/2026362 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.18241 844242 200USDCLEVELAND-CLIFFS INC - 144A - 9.875% 17/10/2025206 000
0.22290 159285 707USDCLEVELAND-CLIFFS INC 4.625% 01/03/2029285 000
0.12160 773157 951USDCLEVELAND-CLIFFS INC 4.875% 01/03/2031158 000
0.0116 44316 498USDCLEVELAND-CLIFFS INC 5.75% 01/03/202516 000
0.08104 823104 750USDCLEVELAND-CLIFFS INC 5.875% 01/06/2027100 000
0.09115 350114 044USDCOEUR MINING INC - 144A - 5.125% 15/02/2029119 000
0.0788 60487 554USDCOMMERCIAL METALS CO 3.875% 15/02/203189 000
0.11150 962154 068USDCOMMERCIAL METALS CO 4.875% 15/05/2023144 000
0.0798 93098 175USDCOMMERCIAL METALS CO 5.375% 15/07/202793 000
0.26343 833344 022USDCOMMERZBANK AG - 144A - 8.125% 19/09/2023300 000
0.42560 684546 390USDCOMMSCOPE FINANCE LLC - 144A - 6% 01/03/2026532 000
0.29391 761381 754USDCOMMSCOPE INC - 144A - 5.5% 01/03/2024380 000
0.08107 823107 209USDCOMMSCOPE INC - 144A - 7.125% 01/07/2028100 000
0.16214 202215 012USDCOMMSCOPE INC - 144A - 8.25% 01/03/2027200 000
0.37494 690497 565USDCOMMSCOPE TECHNOLOGIES FINANCE LLC - 144A - 6% 15/06/2025486 000
0.14184 097185 535USDCOMMSCOPE TECHNOLOGIES LLC - 144A - 5% 15/03/2027186 000
0.16213 184214 220USDCOMMUNICATIONS SALES & LEASING INC - 144A - 6% 15/04/2023210 000
0.20271 128270 478USDCONSOLIDATED COMMUNICATIONS INC 5% 01/10/2028267 000
0.18244 675240 158USDCONSTELLIUM SE - 144A - 3.75% 15/04/2029250 000
0.19252 905259 142USDCONSTELLIUM SE - 144A - 5.75% 15/05/2024250 000
0.29385 738384 447USDCOOPER-STANDARD AUTOMOTIVE INC - 144A - 5.625% 15/11/2026443 000
0.12161 433160 843USDCORNERSTONE BUILDING BRANDS INC - 144A - 6.125% 15/01/2029151 000
0.16208 704207 512USDCOVANTA HOLDING CORP 5% 01/09/2030203 000
0.31416 392417 307USDCRESTWOOD MIDSTREAM PARTNERS LP / CRESTWOOD MIDSTREAM

FINANCE CORP 6% 01/02/2029
403 000

0.08110 795108 259USDCROCS INC 4.25% 15/03/2029109 000
0.10134 926136 710USDCUSHMAN & WAKEFIELD US BORROWER LLC - 144A - 6.75% 15/05/2028126 000
0.09116 331118 101USDDANA HOLDING CORP 5.5% 15/12/2024114 000
0.10128 782128 902USDDANA INC 5.375% 15/11/2027121 000
0.14183 748189 428USDDAVE & BUSTER’S INC 7.625% 01/11/2025170 000
0.37492 266499 401USDDAVITA INC 3.75% 15/02/2031518 000
0.37491 067496 218USDDAVITA INC 4.625% 01/06/2030485 000
0.12158 160155 158USDDELL INC 6.5% 15/04/2038126 000
0.0563 49363 218USDDELL INC 7.1% 15/04/202850 000
0.37500 602502 901USDDELL INTERNATIONAL LLC / EMC CORP - 144A - 7.125% 15/06/2024487 000
0.35476 239475 460USDDELTA AIR LINES INC 2.9% 28/10/2024472 000
0.17234 872233 585USDDELTA AIR LINES INC 3.75% 28/10/2029236 000
0.12161 307161 265USDDELTA AIR LINES INC 3.8% 19/04/2023156 000
0.34458 373463 220USDDELTA AIR LINES INC 7.375% 15/01/2026391 000
0.39519 660514 498USDDEUTSCHE BANK AG FRN 24/05/2028500 000
0.39524 447520 114USDDEUTSCHE BANK AG 4.5% 01/04/2025486 000
0.16216 206217 477USDDEUTSCHE BANK AG/NEW YORK NY FRN 01/12/2032200 000
0.17229 952229 869USDDEUTSCHE BANK AG/NEW YORK NY FRN 08/07/2031200 000
0.27365 704360 657USDDEUTSCHE BANK AG/NEW YORK NY FRN 14/01/2032368 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.15206 000207 071USDDKT FINANCE APS 9.375% 17/06/2023200 000
0.42570 284576 201USDDRESDNER FUNDING TRUST I - 144A - 8.151% 30/06/2031400 000
0.12157 760158 124USDEDGEWELL PERSONAL CARE CO - 144A - 4.125% 01/04/2029158 000
0.42568 816575 188USDEDGEWELL PERSONAL CARE CO - 144A - 5.5% 01/06/2028535 000
0.36489 593490 190USDELANCO ANIMAL HEALTH INC FRN 28/08/2023453 000
0.24321 522321 513USDELANCO ANIMAL HEALTH INC FRN 28/08/2028283 000
0.39523 463524 747USDEMC CORP/MA 3.375% 01/06/2023505 000
0.19251 753251 554USDENCOMPASS HEALTH CORP 4.5% 01/02/2028243 000
0.10135 876133 117USDENCOMPASS HEALTH CORP 4.625% 01/04/2031128 000
0.35465 059462 103USDENCOMPASS HEALTH CORP 4.75% 01/02/2030442 000
0.18245 614246 424USDENERGIZER HOLDINGS INC - 144A - 4.375% 31/03/2029247 000
0.14189 111191 754USDENERGIZER HOLDINGS INC - 144A - 4.75% 15/06/2028185 000
0.11141 280139 388USDENERSYS 4.375% 15/12/2027135 000
0.28372 488371 754USDENTEGRIS INC - 144A - 4.625% 10/02/2026360 000
0.09124 022122 425USDENTEGRIS INC 4.375% 15/04/2028118 000
0.31419 290420 393USDESH HOSPITALITY INC - 144A - 5.25% 01/05/2025411 000
0.17233 200233 751USDESH HOSPITALITY INC 4.625% 01/10/2027220 000
0.13173 460176 781USDEXTERRAN ENERGY SOLUTIONS LP / EES FINANCE CORP 8.125%

01/05/2025
192 000

0.10141 055141 288USDFAIR ISAAC CORP - 144A - 5.25% 15/05/2026127 000
0.0450 83951 250USDFAIR ISAAC CORP 4% 15/06/202850 000
0.29389 617390 474USDFIRSTENERGY TRANSMISSION LLC 4.55% 01/04/2049350 000
0.23313 728315 357USDFLEX ACQUISITION CO INC - 144A - 7.875% 15/07/2026300 000
0.39518 870513 488USDFMG RESOURCES AUGUST 2006 PTY LTD - 144A - 4.375% 01/04/2031500 000
0.08108 814108 530USDFMG RESOURCES AUGUST 2006 PTY LTD - 144A - 5.125% 15/05/2024100 000
0.28378 340375 933USDFMG RESOURCES AUGUST 2006 PTY LTD 4.5% 15/09/2027350 000
0.11143 823144 085USDFOUNDATION BUILDING MATERIALS INC 6% 01/03/2029145 000
0.08106 067106 750USDFRONTDOOR INC - 144A - 6.75% 15/08/2026100 000
0.26347 136349 885USDGAP INC - 144A - 8.375% 15/05/2023305 000
0.19256 089258 365USDGAP INC - 144A - 8.625% 15/05/2025231 000
0.28372 060374 063USDGAP INC 8.875% 15/05/2027318 000
0.15200 490202 342USDGARTNER INC - 144A - 3.75% 01/10/2030200 000
0.43577 223573 871USDGARTNER INC - 144A - 4.5% 01/07/2028549 000
0.18242 173243 220USDGATES GLOBAL LLC / GATES CORP - 144A - 6.25% 15/01/2026231 000
0.14184 381185 337USDGLOBAL MEDICAL RESPONSE INC 6.5% 01/10/2025180 000
0.09126 965126 487USDGLOBAL PARTNERS LP / GLP FINANCE CORP 7% 01/08/2027119 000
0.14188 768189 900USDGO DADDY OPERATING CO LLC / GD FINANCE CO INC 5.25% 01/12/2027180 000
0.28377 777379 889USDGOGO INTERMEDIATE HOLDINGS LLC / GOGO FINANCE CO INC 9.875%

01/05/2024
360 000

0.0452 23252 399USDGRAHAM HOLDINGS CO 5.75% 01/06/202650 000
0.15199 632201 750USDGRAPHIC PACKAGING INTERNATIONAL LLC - 144A - 3.5% 15/03/2028200 000
0.26346 452347 290USDGRAY TELEVISION INC - 144A - 5.875% 15/07/2026334 000
0.28372 215371 177USDGRAY TELEVISION INC - 144A - 7% 15/05/2027341 000
0.19250 799252 197USDGRAY TELEVISION INC 4.75% 15/10/2030251 000
0.12160 294161 250USDGREAT LAKES DREDGE & DOCK CORP 8% 15/05/2022160 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.13168 332169 534USDGREIF INC - 144A - 6.5% 01/03/2027159 000
0.14187 718188 048USDGROUP 1 AUTOMOTIVE INC - 144A - 4% 15/08/2028188 000
0.31416 496420 675USDHANESBRANDS INC - 144A - 4.625% 15/05/2024395 000
0.23303 407303 892USDHANESBRANDS INC - 144A - 4.875% 15/05/2026283 000
0.08105 190106 256USDHANESBRANDS INC 5.375% 15/05/2025100 000
0.11153 106150 800USDHARSCO CORP 5.75% 31/07/2027145 000
0.29390 735393 451USDHAT HOLDINGS I LLC / HAT HOLDINGS II LLC 5.25% 15/07/2024378 000
0.10134 513136 366USDHAT HOLDINGS I LLC / HAT HOLDINGS II LLC 6% 15/04/2025127 000
0.08103 338103 565USDHB FULLER CO 4% 15/02/2027100 000
0.48654 236647 857USDHCA INC 3.5% 01/09/2030637 000
0.49668 568671 094USDHCA INC 5.375% 01/02/2025600 000
0.26343 229346 071USDHCA INC 5.375% 01/09/2026302 000
0.30397 667396 414USDHCA INC 5.625% 01/09/2028341 000
0.30400 646398 684USDHCA INC 5.875% 01/02/2029340 000
0.29385 676386 987USDHCA INC 5.875% 01/05/2023354 000
0.37503 043503 963USDHCA INC 5.875% 15/02/2026438 000
0.30396 963399 488USDHC2 HOLDINGS INC 8.5% 01/02/2026402 000
0.26347 065350 350USDH&E EQUIPMENT SERVICES INC 3.875% 15/12/2028354 000
0.16217 534218 853USDHERBALIFE NUTRITION LTD / HLF FINANCING INC 7.875% 01/09/2025200 000
0.30399 671401 481USDHERC HOLDINGS INC - 144A - 5.5% 15/07/2027378 000
0.10138 936137 653USDHEXCEL CORP FRN 15/02/2027131 000
0.08109 037109 225USDHEXCEL CORP FRN 15/08/2025100 000
0.0798 52698 746USDHILLENBRAND INC 3.75% 01/03/2031100 000
0.0571 97672 227USDHILLENBRAND INC 4.5% 15/09/202665 000
0.15201 139201 167USDHILLENBRAND INC 5.75% 15/06/2025187 000
0.09116 100115 934USDHILL-ROM HOLDINGS INC - 144A - 4.375% 15/09/2027112 000
0.20269 426268 675USDHILTON DOMESTIC OPERATING CO INC - 144A - 3.625% 15/02/2032273 000
0.26352 741351 662USDHILTON DOMESTIC OPERATING CO INC - 144A - 3.75% 01/05/2029351 000
0.32433 226434 257USDHILTON DOMESTIC OPERATING CO INC - 144A - 4% 01/05/2031428 000
0.21286 171287 494USDHILTON DOMESTIC OPERATING CO INC - 144A - 5.375% 01/05/2025272 000
0.21281 870285 832USDHILTON DOMESTIC OPERATING CO INC - 144A - 5.75% 01/05/2028262 000
0.20266 180268 469USDHILTON DOMESTIC OPERATING CO INC 4.875% 15/01/2030250 000
0.23314 041316 345USDHILTON WORLDWIDE FINANCE LLC / HILTON WORLDWIDE FINANCE CORP

4.875% 01/04/2027
302 000

0.29389 725392 810USDHLF FINANCING SARL LLC / HERBALIFE INTERNATIONAL INC - 144A - 7.25%
15/08/2026

373 000

0.22294 567297 375USDHOLOGIC INC - 144A - 3.25% 15/02/2029300 000
0.16214 048214 500USDHORIZON THERAPEUTICS USA INC - 144A - 5.5% 01/08/2027200 000
0.15204 932205 701USDHOWARD HUGHES CORP 4.125% 01/02/2029207 000
0.19252 991254 162USDHOWARD HUGHES CORP 4.375% 01/02/2031255 000
0.19253 824254 269USDHOWARD HUGHES CORP 5.375% 01/08/2028240 000
0.41547 625548 830USDHOWMET AEROSPACE INC 5.125% 01/10/2024500 000
0.36480 768481 824USDHOWMET AEROSPACE INC 5.95% 01/02/2037400 000
0.18237 610237 865USDIAA INC 5.5% 15/06/2027226 000
0.23310 494309 990USDIHEARTCOMMUNICATIONS INC 5.25% 15/08/2027300 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.08106 405106 707USDIHEARTCOMMUNICATIONS INC 6.375% 01/05/2026100 000
0.29389 187389 216USDIHEARTCOMMUNICATIONS INC 8.375% 01/05/2027363 000
0.13177 117177 000USDIHS MARKIT LTD - 144A - 4% 01/03/2026160 000
0.29394 499394 643USDIHS MARKIT LTD - 144A - 4.75% 15/02/2025351 000
0.29384 462385 758USDIHS MARKIT LTD - 144A - 5% 01/11/2022365 000
0.0453 82154 000USDIHS MARKIT LTD 3.625% 01/05/202450 000
0.11149 061149 773USDIHS MARKIT LTD 4.125% 01/08/2023139 000
0.22292 796292 907USDIHS MARKIT LTD 4.25% 01/05/2029258 000
0.0681 24881 327USDIHS MARKIT LTD 4.75% 01/08/202870 000
0.26345 796347 014USDIRON MOUNTAIN INC - 144A - 4.5% 15/02/2031347 000
0.25334 706332 273USDIRON MOUNTAIN INC - 144A - 4.875% 15/09/2027322 000
0.22289 811289 800USDIRON MOUNTAIN INC - 144A - 5% 15/07/2028280 000
0.28380 674382 644USDIRON MOUNTAIN INC - 144A - 5.25% 15/03/2028363 000
0.31423 606424 575USDIRON MOUNTAIN INC - 144A - 5.25% 15/07/2030408 000
0.19255 308256 130USDIRON MOUNTAIN INC 4.875% 15/09/2029250 000
0.15200 604203 020USDIRON MOUNTAIN INC 5.625% 15/07/2032190 000
0.18238 791237 350USDISTAR INC 4.25% 01/08/2025235 000
0.09120 310120 472USDISTAR INC 4.75% 01/10/2024115 000
0.08108 913108 461USDISTAR INC 5.5% 15/02/2026105 000
0.16218 184211 058USDJAGUAR HOLDING CO II / PPD DEVELOPMENT LP - 144A - 5% 15/06/2028200 000
0.16212 462214 000USDJAMES HARDIE INTERNATIONAL FINANCE DAC 5% 15/01/2028200 000
0.30408 952409 852USDJAZZ SECURITIES DAC 4.375% 15/01/2029400 000
0.09125 483125 614USDJELD-WEN INC - 144A - 4.625% 15/12/2025123 000
0.09121 215121 220USDJELD-WEN INC 4.875% 15/12/2027116 000
0.12154 934156 450USDJOSEPH T RYERSON & SON INC - 144A - 8.5% 01/08/2028140 000
0.23312 863314 903USDKAR AUCTION SERVICES INC - 144A - 5.125% 01/06/2025309 000
0.12163 352160 438USDKB HOME 4.8% 15/11/2029151 000
0.09119 840119 126USDKB HOME 6.875% 15/06/2027101 000
0.19253 820253 765USDKB HOME 7.5% 15/09/2022234 000
0.18245 396245 720USDKB HOME 7.625% 15/05/2023225 000
0.09118 790118 953USDKENNEDY-WILSON INC 4.75% 01/03/2029115 000
0.15195 532193 261USDKENNEDY-WILSON INC 5% 01/03/2031189 000
0.16213 066215 005USDKONINKLIJKE KPN NV FRN 28/03/2073200 000
0.11154 176154 515USDKOPPERS INC - 144A - 6% 15/02/2025150 000
0.0452 05151 625USDKORN FERRY 4.625% 15/12/202750 000
0.08103 721104 105USDLAMB WESTON HOLDINGS INC - 144A - 4.625% 01/11/2024100 000
0.30399 722401 363USDLAMB WESTON HOLDINGS INC - 144A - 4.875% 01/11/2026385 000
0.08110 093108 625USDLAMB WESTON HOLDINGS INC - 144A - 4.875% 15/05/2028100 000
0.0225 86025 969USDLITHIA MOTORS INC - 144A - 5.25% 01/08/202525 000
0.15200 573200 789USDLITHIA MOTORS INC 4.625% 15/12/2027191 000
0.08102 547100 725USDLOUISIANA-PACIFIC CORP 3.625% 15/03/2029102 000
0.21276 676279 795USDLPL HOLDINGS INC 4% 15/03/2029276 000
0.0452 32752 500USDLPL HOLDINGS INC 4.625% 15/11/202750 000
0.29386 040386 985USDMACY’S INC 8.375% 15/06/2025350 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.15200 104201 141USDMACY’S RETAIL HOLDINGS INC 2.875% 15/02/2023200 000
0.23315 217314 652USDMACY’S RETAIL HOLDINGS INC 4.5% 15/12/2034350 000
0.20267 593268 504USDMACY’S RETAIL HOLDINGS LLC - 144A - 5.875% 01/04/2029261 000
0.19251 471251 288USDMAGELLAN HEALTH INC FRN 22/09/2024230 000
0.32434 609435 567USDMAGIC MERGECO INC 7.875% 01/05/2029422 000
0.12159 053159 750USDMASONITE INTERNATIONAL CORP 5.375% 01/02/2028150 000
0.08101 05498 834USDMATTEL INC - 144A - 5.875% 15/12/202792 000
0.10129 944129 042USDMATTEL INC 3.75% 01/04/2029127 000
0.11150 877146 217USDMATTEL INC 5.45% 01/11/2041132 000
0.0225 92925 879USDMATTHEWS INTERNATIONAL CORP - 144A - 5.25% 01/12/202525 000
0.29388 039394 200USDMEDNAX INC 6.25% 15/01/2027365 000
0.29390 549391 376USDMERCER INTERNATIONAL INC 5.5% 15/01/2026380 000
0.16212 004211 250USDMERLIN ENTERTAINMENTS LTD 5.75% 15/06/2026200 000
0.15201 923200 801USDMGIC INVESTMENT CORP 5.25% 15/08/2028191 000
0.26355 626357 915USDMINERAL RESOURCES LTD 8.125% 01/05/2027321 000
0.14185 446183 426USDMINERALS TECHNOLOGIES INC - 144A - 5% 01/07/2028177 000
0.13168 976172 703USDMODIVCARE INC - 144A - 5.875% 15/11/2025159 000
0.15203 192205 000USDMOTION BONDCO DAC 6.625% 15/11/2027200 000
0.12159 521160 034USDMURPHY OIL USA INC - 144A - 3.75% 15/02/2031162 000
0.17226 894227 893USDMURPHY OIL USA INC 4.75% 15/09/2029215 000
0.08105 272105 861USDMURPHY OIL USA INC 5.625% 01/05/2027100 000
0.29395 768395 546USDNATIONSTAR MORTGAGE HOLDINGS INC - 144A - 5.125% 15/12/2030400 000
0.18247 727247 843USDNATIONSTAR MORTGAGE HOLDINGS INC - 144A - 5.5% 15/08/2028245 000
0.23307 192307 965USDNATIONSTAR MORTGAGE HOLDINGS INC - 144A - 6% 15/01/2027294 000
0.0447 70447 813USDNATURAL RESOURCE PARTNERS LP / NRP FINANCE CORP 9.125%

30/06/2025
50 000

0.28374 373381 225USDNAVISTAR INTERNATIONAL CORP - 144A - 9.5% 01/05/2025345 000
0.08103 195102 009USDNCR CORP - 144A - 5% 01/10/2028100 000
0.27358 833352 785USDNCR CORP - 144A - 5.125% 15/04/2029348 000
0.18248 525245 951USDNCR CORP - 144A - 5.25% 01/10/2030240 000
0.08108 882107 000USDNCR CORP - 144A - 6.125% 01/09/2029100 000
0.23310 838312 221USDNCR CORP - 144A - 8.125% 15/04/2025284 000
0.20272 747273 079USDNCR CORP 5.75% 01/09/2027258 000
0.28381 258382 094USDNEWELL BRANDS INC 3.85% 01/04/2023362 000
0.38512 408513 067USDNEWELL BRANDS INC 4.2% 01/04/2026460 000
0.13178 348178 090USDNEWELL BRANDS INC 4.875% 01/06/2025161 000
0.32437 199434 729USDNEWELL BRANDS INC 5.5% 01/04/2046342 000
0.16211 945213 395USDNEXTERA ENERGY OPERATING PARTNERS LP - 144A - 4.5% 15/09/2027196 000
0.31420 818422 814USDNEXTERA ENERGY OPERATING PARTNERS LP 3.875% 15/10/2026402 000
0.19251 438250 170USDNEXTERA ENERGY OPERATING PARTNERS LP 4.25% 15/07/2024237 000
0.14190 869190 650USDNIELSEN CO LUXEMBOURG SARL - 144A - 5% 01/02/2025186 000
0.24319 875318 840USDNIELSEN FINANCE LLC / NIELSEN FINANCE CO 5.625% 01/10/2028300 000
0.19259 150259 529USDNIELSEN FINANCE LLC / NIELSEN FINANCE CO 5.875% 01/10/2030237 000
0.18235 890236 262USDNOKIA OYJ 3.375% 12/06/2022230 000

APRIL 30, 2021
Lyxor Index Fund 

LYXOR Index Fund - Lyxor ESG USD High Yield (DR) UCITS ETF

(continued)Schedule of Investments

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity



97The accompanying notes form an integral part of these financial statements.

Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.15204 356196 961USDNOKIA OYJ 6.625% 15/05/2039159 000
0.12165 941166 196USDNORBORD INC 6.25% 15/04/2023153 000
0.0225 52825 601USDNORTONLIFELOCK INC 3.95% 15/06/202225 000
0.27369 878371 419USDNOVELIS CORP - 144A - 4.75% 30/01/2030355 000
0.29386 010387 039USDNOVELIS CORP - 144A - 5.875% 30/09/2026370 000
0.29388 581389 863USDNUANCE COMMUNICATIONS INC 5.625% 15/12/2026370 000
0.30401 069405 122USDOPEN TEXT CORP - 144A - 3.875% 15/02/2028396 000
0.27366 545366 995USDOPEN TEXT CORP - 144A - 5.875% 01/06/2026355 000
0.23303 219305 625USDOPEN TEXT HOLDINGS INC - 144A - 4.125% 15/02/2030300 000
0.36487 634488 706USDORGANON FINANCE 1 LLC - 144A - 5.125% 30/04/2031470 000
0.58792 834794 581USDORGANON FINANCE 1 LLC 4.125% 30/04/2028773 000
0.0232 89133 044USDORTHO-CLINICAL DIAGNOSTICS INC / ORTHO-CLINICAL DIAGNOSTICS SA

7.25% 01/02/2028
30 000

0.15198 330194 518USDOUTFRONT MEDIA CAPITAL LLC / OUTFRONT MEDIA CAPITAL CORP - 144A
- 4.25% 15/01/2029

200 000

0.14186 810184 005USDOUTFRONT MEDIA CAPITAL LLC / OUTFRONT MEDIA CAPITAL CORP - 144A
- 4.625% 15/03/2030

188 000

0.10133 726134 206USDOUTFRONT MEDIA CAPITAL LLC / OUTFRONT MEDIA CAPITAL CORP - 144A
- 6.25% 15/06/2025

126 000

0.19258 385256 626USDOUTFRONT MEDIA CAPITAL LLC / OUTFRONT MEDIA CAPITAL CORP 5%
15/08/2027

250 000

0.15202 050202 519USDOWENS & MINOR INC - 144A - 4.5% 31/03/2029200 000
0.29390 580391 346USDPANTHER BF AGGREGATOR 2 LP / PANTHER FINANCE CO INC - 144A -

6.25% 15/05/2026
368 000

0.18241 901243 928USDPARK INTERMEDIATE HOLDINGS LLC / PK DOMESTIC PROPERTY LLC / PK
FINANCE CO-ISSUER 5.875% 01/10/2028

228 000

0.08108 708108 979USDPARK INTERMEDIATE HOLDINGS LLC / PK DOMESTIC PROPERTY LLC / PK
FINANCE CO-ISSUER 7.5% 01/06/2025

100 000

0.10128 869129 857USDPARKLAND CORP/CANADA - 144A - 5.875% 15/07/2027121 000
0.15204 076201 750USDPARKLAND CORP/CANADA 4.5% 01/10/2029200 000
0.15197 272198 275USDPENNYMAC FINANCIAL SERVICES INC 4.25% 15/02/2029206 000
0.17224 459229 255USDPENNYMAC FINANCIAL SERVICES INC 5.375% 15/10/2025213 000
0.29387 503389 333USDPGT INNOVATIONS INC 6.75% 01/08/2026366 000
0.13180 809181 636USDPICASSO FINANCE SUB INC 6.125% 15/06/2025170 000
0.22295 497296 148USDPLANTRONICS INC - 144A - 4.75% 01/03/2029300 000
0.0450 04150 000USDPLANTRONICS INC - 144A - 5.5% 31/05/202350 000
0.22289 563294 722USDPRIME SECURITY SERVICES BORROWER LLC / PRIME FINANCE INC - 144A

- 3.375% 31/08/2027
300 000

0.08106 788107 207USDPRIME SECURITY SERVICES BORROWER LLC / PRIME FINANCE INC - 144A
- 5.25% 15/04/2024

100 000

0.33437 476438 862USDPRIME SECURITY SERVICES BORROWER LLC / PRIME FINANCE INC - 144A
- 5.75% 15/04/2026

400 000

0.35464 866466 935USDPRIME SECURITY SERVICES BORROWER LLC / PRIME FINANCE INC - 144A
- 6.25% 15/01/2028

443 000

0.0451 27451 348USDPTC INC 3.625% 15/02/202550 000
0.16213 441213 460USDPTC INC 4% 15/02/2028208 000
0.46619 979614 481USDQORVO INC 4.375% 15/10/2029571 000

APRIL 30, 2021
Lyxor Index Fund 

LYXOR Index Fund - Lyxor ESG USD High Yield (DR) UCITS ETF

(continued)Schedule of Investments

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity



98The accompanying notes form an integral part of these financial statements.

Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.12161 442161 177USDQUALITYTECH LP / QTS FINANCE CORP 3.875% 01/10/2028160 000
0.42560 794563 409USDQUEBECOR MEDIA INC 5.75% 15/01/2023525 000
0.08113 906113 745USDRADIAN GROUP INC 4.875% 15/03/2027107 000
0.18247 744246 595USDRADIAN GROUP INC 6.625% 15/03/2025219 000
0.15205 232205 684USDRAKUTEN GROUP INC FRN PERPETUAL 200 000
0.0451 15951 177USDRBS GLOBAL INC / REXNORD LLC - 144A - 4.875% 15/12/202550 000
0.31416 954407 139USDREALOGY GROUP LLC / REALOGY CO-ISSUER CORP - 144A - 5.75%

15/01/2029
402 000

0.23309 043307 740USDREALOGY GROUP LLC / REALOGY CO-ISSUER CORP - 144A - 9.375%
01/04/2027

276 000

0.08105 013105 545USDREALOGY GROUP LLC / REALOGY CO-ISSUER CORP 4.875% 01/06/2023101 000
0.24326 945326 348USDRITCHIE BROS AUCTIONEERS INC - 144A - 5.375% 15/01/2025318 000
0.16220 527220 887USDSALLY HOLDINGS LLC / SALLY CAPITAL INC 5.625% 01/12/2025214 000
0.34454 187455 547USDSBA COMMUNICATIONS CORP - 144A - 3.125% 01/02/2029474 000
0.30409 396410 118USDSBA COMMUNICATIONS CORP 3.875% 15/02/2027400 000
0.29396 226397 960USDSBA COMMUNICATIONS CORP 4.875% 01/09/2024387 000
0.12165 522166 567USDSEAGATE HDD CAYMAN 3.125% 15/07/2029172 000
0.12167 487168 303USDSEAGATE HDD CAYMAN 3.375% 15/07/2031174 000
0.13176 589176 914USDSEAGATE HDD CAYMAN 4.091% 01/06/2029172 000
0.13174 391175 402USDSEAGATE HDD CAYMAN 4.125% 15/01/2031172 000
0.13179 232178 722USDSEAGATE HDD CAYMAN 4.75% 01/01/2025164 000
0.15195 561194 724USDSEAGATE HDD CAYMAN 4.75% 01/06/2023182 000
0.14183 515183 696USDSEAGATE HDD CAYMAN 4.875% 01/03/2024170 000
0.21284 260283 196USDSEAGATE HDD CAYMAN 4.875% 01/06/2027256 000
0.14190 116189 265USDSEAGATE HDD CAYMAN 5.75% 01/12/2034166 000
0.10133 477131 286USDSEALED AIR CORP - 144A - 4% 01/12/2027127 000
0.20271 365271 303USDSEALED AIR CORP - 144A - 4.875% 01/12/2022259 000
0.24318 000318 188USDSEALED AIR CORP - 144A - 5.25% 01/04/2023300 000
0.10138 450137 656USDSEALED AIR CORP - 144A - 5.5% 15/09/2025125 000
0.20270 006266 600USDSEALED AIR CORP - 144A - 6.875% 15/07/2033215 000
0.32425 368428 164USDSELECT MEDICAL CORP - 144A - 6.25% 15/08/2026400 000
0.15201 246204 625USDSENSATA TECHNOLOGIES BV - 144A - 4% 15/04/2029200 000
0.21283 298284 130USDSENSATA TECHNOLOGIES BV - 144A - 4.875% 15/10/2023264 000
0.17222 000222 750USDSENSATA TECHNOLOGIES BV - 144A - 5% 01/10/2025200 000
0.24325 852324 961USDSENSATA TECHNOLOGIES INC - 144A - 3.75% 15/02/2031328 000
0.12156 933158 315USDSENSATA TECHNOLOGIES INC 4.375% 15/02/2030150 000
0.29384 683385 313USDSIGNATURE AVIATION US HOLDINGS INC - 144A - 5.375% 01/05/2026375 000
0.29391 907393 666USDSIRIUS XM RADIO INC - 144A - 3.875% 01/08/2022390 000
0.35472 250478 870USDSIRIUS XM RADIO INC - 144A - 4.125% 01/07/2030472 000
0.36485 594485 275USDSIRIUS XM RADIO INC - 144A - 4.625% 15/07/2024472 000
0.37491 958493 972USDSIRIUS XM RADIO INC - 144A - 5% 01/08/2027470 000
0.29390 349391 075USDSIRIUS XM RADIO INC - 144A - 5.375% 15/07/2026378 000
0.32430 294432 970USDSIRIUS XM RADIO INC - 144A - 5.5% 01/07/2029398 000
0.08105 680106 177USDSPECTRUM BRANDS INC - 144A - 5% 01/10/2029100 000
0.22295 366296 175USDSPECTRUM BRANDS INC 5.75% 15/07/2025287 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.35470 978476 757USDSPRINT CAPITAL CORP 6.875% 15/11/2028374 000
0.31422 361427 329USDSPRINT CAPITAL CORP 8.75% 15/03/2032285 000
0.29387 720390 318USDSPRINT COMMUNICATIONS INC 6% 15/11/2022363 000
0.34462 136465 216USDSPRINT CORP 7.125% 15/06/2024400 000
0.36490 548494 500USDSPRINT CORP 7.625% 01/03/2026400 000
0.35476 056477 776USDSPRINT CORP 7.625% 15/02/2025400 000
0.42570 425575 087USDSPRINT CORP 7.875% 15/09/2023500 000
0.0113 54013 623USDSTARWOOD PROPERTY TRUST INC 4.75% 15/03/202513 000
0.15203 752202 678USDSTENA INTERNATIONAL SA - 144A - 5.75% 01/03/2024200 000
0.16210 938211 402USDSUMMIT MATERIALS LLC / SUMMIT MATERIALS FINANCE CORP - 144A -

5.25% 15/01/2029
200 000

0.22302 400303 147USDSUNOCO LP / SUNOCO FINANCE CORP - 144A - 4.5% 15/05/2029300 000
0.18241 310243 876USDSUNOCO LP / SUNOCO FINANCE CORP 5.5% 15/02/2026234 000
0.08105 844105 929USDSUNOCO LP / SUNOCO FINANCE CORP 5.875% 15/03/2028100 000
0.23315 150315 977USDSUNOCO LP / SUNOCO FINANCE CORP 6% 15/04/2027300 000
0.14186 303188 144USDSURGERY CENTER HOLDINGS INC - 144A - 10% 15/04/2027170 000
0.11142 583142 730USDSURGERY CENTER HOLDINGS INC - 144A - 6.75% 01/07/2025140 000
0.29385 892386 436USDSYMANTEC CORP - 144A - 5% 15/04/2025381 000
0.10133 129132 516USDTASEKO MINES LTD 7% 15/02/2026128 000
0.08107 381107 125USDTAYLOR MORRISON COMMUNITIES INC / MONARCH COMMUNITIES INC -

144A - 5.875% 15/04/2023
100 000

0.20272 298271 250USDTAYLOR MORRISON COMMUNITIES INC / TAYLOR MORRISON HOLDINGS II
INC - 144A - 5.625% 01/03/2024

250 000

0.13173 767168 919USDTAYLOR MORRISON COMMUNITIES INC - 144A - 5.125% 01/08/2030158 000
0.14188 428185 474USDTAYLOR MORRISON COMMUNITIES INC - 144A - 5.75% 15/01/2028167 000
0.13180 432178 547USDTAYLOR MORRISON COMMUNITIES INC - 144A - 5.875% 15/06/2027159 000
0.25333 612330 451USDTECHNIPFMC PLC - 144A - 6.5% 01/02/2026314 000
0.32430 520434 669USDTEGNA INC 4.625% 15/03/2028422 000
0.0789 50889 581USDTEGNA INC 4.75% 15/03/202684 000
0.42570 459574 188USDTEGNA INC 5% 15/09/2029549 000
0.33450 644456 221USDTELECOM ITALIA CAPITAL SA 6% 30/09/2034400 000
0.17235 180237 750USDTELECOM ITALIA CAPITAL SA 6.375% 15/11/2033200 000
0.13175 322178 718USDTELECOM ITALIA CAPITAL SA 7.2% 18/07/2036141 000
0.29395 792404 491USDTELECOM ITALIA CAPITAL SA 7.721% 04/06/2038302 000
0.15206 284208 571USDTELEFLEX INC - 144A - 4.25% 01/06/2028200 000
0.36486 799487 770USDTELEFLEX INC 4.625% 15/11/2027458 000
0.15208 092208 853USDTEREX CORP - 144A - 5% 15/05/2029200 000
0.34454 918456 503USDTESLA INC - 144A - 5.3% 15/08/2025439 000
0.17229 186231 781USDTRAVEL + LEISURE CO - 144A - 6.625% 31/07/2026200 000
0.08104 311104 864USDTRAVEL + LEISURE CO 3.9% 01/03/2023101 000
0.0227 23027 190USDTRAVEL + LEISURE CO 4.15% 01/04/202425 000
0.13168 235169 290USDTRAVEL + LEISURE CO 4.625% 01/03/2030162 000
0.09127 016126 124USDTRAVEL + LEISURE CO 6.35% 01/10/2025112 000
0.12155 214157 991USDTREEHOUSE FOODS INC 4% 01/09/2028156 000
0.09122 331122 283USDTRI POINTE GROUP INC 5.7% 15/06/2028110 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.09126 042128 108USDTRINSEO MATERIALS OPERATING SCA / TRINSEO MATERIALS FINANCE
INC - 144A - 5.125% 01/04/2029

124 000

0.11153 287154 875USDTRINSEO MATERIALS OPERATING SCA / TRINSEO MATERIALS FINANCE
INC - 144A - 5.375% 01/09/2025

150 000

0.13173 661174 453USDTRIUMPH GROUP INC 5.25% 01/06/2022175 000
0.23314 800319 380USDTRIUMPH GROUP INC 7.75% 15/08/2025317 000
0.26347 123353 836USDTRIVIUM PACKAGING FINANCE BV - 144A - 5.5% 15/08/2026332 000
0.12165 130165 443USDTWILIO INC 3.625% 15/03/2029162 000
0.12158 010158 676USDTWILIO INC 3.875% 15/03/2031154 000
0.15196 142195 312USDUNDER ARMOUR INC 3.25% 15/06/2026193 000
0.35474 500476 108USDUNICREDIT SPA - 144A - FRN 02/04/2034400 000
0.33444 072446 444USDUNICREDIT SPA - 144A - FRN 19/06/2032400 000
0.24322 956323 580USDUNICREDIT SPA - 144A - FRN 30/06/2035300 000
0.13176 649177 610USDUNITED NATURAL FOODS INC - 144A - 6.75% 15/10/2028164 000
0.33445 085449 152USDUNITED RENTALS NORTH AMERICA INC 3.875% 15/02/2031442 000
0.22290 820291 428USDUNITED RENTALS NORTH AMERICA INC 4% 15/07/2030285 000
0.38514 387515 198USDUNITED RENTALS NORTH AMERICA INC 4.875% 15/01/2028486 000
0.23315 967315 993USDUNITED RENTALS NORTH AMERICA INC 5.25% 15/01/2030289 000
0.15197 201197 766USDUNITED RENTALS NORTH AMERICA INC 5.5% 15/05/2027185 000
0.14182 945183 726USDUNITED RENTALS NORTH AMERICA INC 5.875% 15/09/2026175 000
0.24324 787320 125USDUNITED STATES CELLULAR CORP 6.7% 15/12/2033260 000
0.15203 239203 096USDUNITI GROUP LP / UNITI FIBER HOLDINGS INC / CSL CAPITAL LLC - 144A -

7.125% 15/12/2024
197 000

0.39530 002531 214USDUNITI GROUP LP / UNITI FIBER HOLDINGS INC / CSL CAPITAL LLC - 144A -
7.875% 15/02/2025

492 000

0.26350 743352 123USDUNITI GROUP LP / UNITI GROUP FINANCE INC / CSL CAPITAL LLC - 144A -
6.5% 15/02/2029

352 000

0.10129 104129 540USDUNIVISION COMMUNICATIONS INC - 144A - 5.125% 15/02/2025127 000
0.40540 896539 396USDUNIVISION COMMUNICATIONS INC 6.625% 01/06/2027499 000
0.0455 60655 483USDUNIVISION COMMUNICATIONS INC 9.5% 01/05/202550 000
0.10131 241132 344USDUS CONCRETE INC 5.125% 01/03/2029127 000
0.21287 522285 851USDUS FOODS INC - 144A - 4.75% 15/02/2029284 000
0.29391 313393 865USDUS FOODS INC 6.25% 15/04/2025368 000
0.0453 14453 473USDVAIL RESORTS INC 6.25% 15/05/202550 000
0.17225 753226 600USDVALVOLINE INC - 144A - 4.25% 15/02/2030220 000
0.24321 282318 813USDVEON HOLDINGS BV - REGS - 4.95% 16/06/2024300 000
0.16212 962213 343USDVEON HOLDINGS BV - REGS - 5.95% 13/02/2023200 000
0.32433 616433 600USDVEON HOLDINGS BV - REGS - 7.25% 26/04/2023400 000
0.45604 256595 398USDVEON HOLDINGS BV 4% 09/04/2025575 000
0.17223 154222 172USDVIACOM INC FRN 28/02/2057200 000
0.26343 503343 521USDVICI PROPERTIES LP / VICI NOTE CO INC - 144A - 4.125% 15/08/2030338 000
0.09119 664119 710USDVICI PROPERTIES LP / VICI NOTE CO INC 3.5% 15/02/2025117 000
0.24318 414317 289USDVICI PROPERTIES LP / VICI NOTE CO INC 3.75% 15/02/2027316 000
0.31421 860420 322USDVICI PROPERTIES LP / VICI NOTE CO INC 4.25% 01/12/2026408 000
0.34453 287454 999USDVICI PROPERTIES LP / VICI NOTE CO INC 4.625% 01/12/2029436 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.08106 648107 060USDVIDEOTRON LTD - 144A - 5.125% 15/04/2027101 000
0.08111 109110 848USDVIDEOTRON LTD - 144A - 5.375% 15/06/2024101 000
0.16210 314211 343USDVIDEOTRON LTD 5% 15/07/2022202 000
0.45609 945606 345USDVODAFONE GROUP PLC FRN 04/04/2079500 000
0.16220 811216 694USDWELBILT INC 9.5% 15/02/2024210 000
0.39522 857527 651USDWESCO DISTRIBUTION INC - 144A - 7.125% 15/06/2025483 000
0.36479 304485 768USDWESCO DISTRIBUTION INC - 144A - 7.25% 15/06/2028432 000
0.21283 352284 198USDWESCO DISTRIBUTION INC 5.375% 15/06/2024278 000
0.46616 486616 314USDWESTERN DIGITAL CORP 4.75% 15/02/2026556 000
0.09124 838125 355USDWESTERN GAS PARTNERS LP 4% 01/07/2022122 000
0.17233 539229 329USDWESTERN GAS PARTNERS LP 4.5% 01/03/2028219 000
0.0453 58753 409USDWESTERN GAS PARTNERS LP 4.65% 01/07/202650 000
0.17224 394220 593USDWESTERN GAS PARTNERS LP 5.3% 01/03/2048218 000
0.32436 268437 853USDWESTERN MIDSTREAM OPERATING LP FRN 01/02/2030400 000
0.29395 791387 359USDWESTERN MIDSTREAM OPERATING LP FRN 01/02/2050350 000
0.15206 216204 256USDWESTERN MIDSTREAM OPERATING LP 3.1% 01/02/2025195 000
0.20263 017260 190USDWESTERN MIDSTREAM OPERATING LP 3.95% 01/06/2025252 000
0.08107 688105 500USDWESTERN MIDSTREAM OPERATING LP 4.75% 15/08/2028100 000
0.16210 658209 000USDWESTERN MIDSTREAM OPERATING LP 5.45% 01/04/2044200 000
0.09116 243115 526USDWESTERN MIDSTREAM OPERATING LP 5.5% 15/08/2048113 000
0.12167 158168 270USDWILLIAM CARTER CO 5.5% 15/05/2025158 000
0.16210 924211 566USDWILLIAM CARTER CO 5.625% 15/03/2027200 000
0.12161 571161 701USDWILLIAMS SCOTSMAN INTERNATIONAL INC - 144A - 4.625% 15/08/2028158 000
0.12164 891164 285USDWYNDHAM HOTELS & RESORTS INC - 144A - 4.375% 15/08/2028160 000
0.18241 672242 630USDXEROX CORP FRN 15/03/2023231 000
0.19260 153260 929USDXEROX CORP 3.8% 15/05/2024250 000
0.0116 63916 312USDXEROX CORP 6.75% 15/12/203915 000
0.23313 539316 278USDXEROX HOLDINGS CORP 5.5% 15/08/2028300 000
0.15204 886208 898USDZIGGO BOND CO BV 5.125% 28/02/2030200 000
0.14192 042192 543USDZIGGO BOND CO BV 6% 15/01/2027183 000
0.24322 301324 221USDZIGGO BV - 144A - 5.5% 15/01/2027310 000
0.31410 988413 150USDZIGGO BV 4.875% 15/01/2030400 000

99.18133 428 427133 633 836Total Bonds

133 633 836 133 428 427 99.18
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

133 633 836 133 428 427 99.18Total Investments

APRIL 30, 2021
Lyxor Index Fund 

LYXOR Index Fund - Lyxor ESG USD High Yield (DR) UCITS ETF

(continued)Schedule of Investments

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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21.53Investment Banking and Brokerage Services 82.54United States of America
7.36Health Care Providers 3.90Netherlands
7.13Telecommunications Service Providers 2.73Canada
6.19Technology Hardware and Equipment 1.59Luxembourg
5.88Oil, Gas and Coal 1.44Cayman Islands
4.62Travel and Leisure 1.14Bermuda
4.41General Industrials 1.03Germany
3.47Real Estate Investment Trusts 1.01Australia
3.25Household Goods and Home Construction 0.92Italy
2.61Software and Computer Services 0.86United Kingdom
2.56Banks 0.61Ireland
2.53Industrial Support Services 0.48France
2.35Industrial Metals and Mining 0.33Finland
2.15Telecommunications Equipment 0.30Jersey
1.88Retailers 0.15Denmark
1.82Construction and Materials 0.15Japan
1.56Media 99.18
1.26Industrial Transportation
1.24Food Producers
1.23Finance and Credit Services
1.20Leisure Goods
1.17Real Estate Investment and Services
1.15Electricity
1.14Medical Equipment and Services
1.13Personal Care, Drug and Grocery Stores 
1.12Personal Goods
1.11Automobiles and Parts
1.06Pharmaceuticals and Biotechnology
0.88Electronic and Electrical Equipment
0.80Industrial Engineering
0.55Aerospace and Defense
0.42Gas, Water and Multi-utilities
0.40Consumer Services 
0.40Industrial Materials
0.37Chemicals
0.36Mortgage Real Estate Investment Trusts
0.32Life Insurance
0.28Waste and Disposal Services
0.20Telecomunication Services
0.09Precious Metals and Mining

99.18

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor ESG USD High Yield (DR) UCITS ETF

Economic classification Geographical classification% %



103The accompanying notes form an integral part of these financial statements.

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Bonds

0.14164 619164 613USDABBVIE INC 2.3% 21/11/2022160 000
0.24281 216281 671USDAUSTRALIA & NEW ZEALAND BANKING GROUP LTD FRN 01/06/2021281 000
0.83978 837979 507USDBPCE SA FRN 31/05/2022971 000

1.211 424 6721 425 791Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

9.0610 686 02310 582 992USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/20229 007 200
10.0111 803 20711 926 561USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/203010 530 500
0.001 6701 802USDUNITED STATES TREASURY NOTE/BOND 1.125% 15/05/20402 000
7.949 363 7489 378 361USDUNITED STATES TREASURY NOTE/BOND 1.375% 31/08/20269 157 000
0.39464 626475 561USDUNITED STATES TREASURY NOTE/BOND 1.5% 31/01/2027453 000
0.56657 803663 564USDUNITED STATES TREASURY NOTE/BOND 2% 15/02/2050702 300
0.951 114 6671 125 570USDUNITED STATES TREASURY NOTE/BOND 2% 15/11/20261 057 300
7.418 730 5249 109 335USDUNITED STATES TREASURY NOTE/BOND 2.25% 15/08/20498 820 800
0.61722 827782 611USDUNITED STATES TREASURY NOTE/BOND 2.5% 15/05/2046694 400
7.689 057 2809 082 520USDUNITED STATES TREASURY NOTE/BOND 2.75% 15/11/20428 283 900
3.293 873 4474 028 910USDUNITED STATES TREASURY NOTE/BOND 2.875% 15/05/20283 503 400
7.779 161 31310 095 809USDUNITED STATES TREASURY NOTE/BOND 2.875% 15/05/20438 217 000
4.214 965 8834 975 755USDUNITED STATES TREASURY NOTE/BOND 2.875% 15/08/20284 488 300
13.8716 353 31016 432 971USDUNITED STATES TREASURY NOTE/BOND 3% 15/02/204814 297 000
0.70823 882834 504USDUNITED STATES TREASURY NOTE/BOND 3% 15/08/2048719 400
24.3128 659 69229 469 823USDUNITED STATES TREASURY NOTE/BOND 3.375% 15/11/204823 389 700

98.76116 439 902118 966 649Total Supranationals, Governments and Local Public Authorities, Debt Instruments

120 392 440 117 864 574 99.97
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

120 392 440 117 864 574 99.97Total Investments

APRIL 30, 2021
Lyxor Index Fund 

Schedule of Investments

LYXOR Index Fund - Lyxor $ Floating Rate Note UCITS ETF

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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98.76Governments 98.90United States of America
1.07Banks 0.83France
0.14Pharmaceuticals and Biotechnology 0.24United Kingdom

99.97 99.97

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor $ Floating Rate Note UCITS ETF

Economic classification Geographical classification% %



105The accompanying notes form an integral part of these financial statements.

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Supranationals, Governments and Local Public Authorities, Debt Instruments

4.973 245 3063 253 557EURITALY BUONI POLIENNALI DEL TESORO 0% 15/01/20243 229 000
3.162 067 3392 071 314EURITALY BUONI POLIENNALI DEL TESORO 0% 15/04/20242 059 000
1.18770 720770 720EURITALY BUONI POLIENNALI DEL TESORO 0% 29/11/2022767 000
4.532 963 2832 934 086EURITALY BUONI POLIENNALI DEL TESORO 0.05% 15/01/20232 944 000
4.903 200 1963 187 003EURITALY BUONI POLIENNALI DEL TESORO 0.3% 15/08/20233 161 000
4.272 788 7292 759 238EURITALY BUONI POLIENNALI DEL TESORO 0.6% 15/06/20232 737 000
4.943 226 9283 229 841EURITALY BUONI POLIENNALI DEL TESORO 0.65% 15/10/20233 157 000
5.413 533 7943 533 371EURITALY BUONI POLIENNALI DEL TESORO 0.9% 01/08/20223 479 000
5.003 268 9643 261 246EURITALY BUONI POLIENNALI DEL TESORO 0.95% 01/03/20233 195 000
4.683 061 1393 054 451EURITALY BUONI POLIENNALI DEL TESORO 0.95% 15/03/20232 991 000
4.002 615 9952 610 710EURITALY BUONI POLIENNALI DEL TESORO 1% 15/07/20222 573 000
4.903 200 6793 234 851EURITALY BUONI POLIENNALI DEL TESORO 1.45% 15/09/20223 124 000
4.753 105 1443 105 144EURITALY BUONI POLIENNALI DEL TESORO 1.85% 15/05/20242 928 000
4.843 164 2643 192 957EURITALY BUONI POLIENNALI DEL TESORO 2.45% 01/10/20232 971 000
7.745 048 2575 079 714EURITALY BUONI POLIENNALI DEL TESORO 4.5% 01/03/20244 459 000
5.683 712 2413 751 967EURITALY BUONI POLIENNALI DEL TESORO 4.5% 01/05/20233 386 000
7.324 786 0384 885 730EURITALY BUONI POLIENNALI DEL TESORO 4.75% 01/08/20234 298 000
6.194 045 7804 262 777EURITALY BUONI POLIENNALI DEL TESORO 5.5% 01/09/20223 754 000
6.824 454 7314 670 316EURITALY BUONI POLIENNALI DEL TESORO 5.5% 01/11/20224 098 000
4.412 884 1392 980 708EURITALY BUONI POLIENNALI DEL TESORO 9% 01/11/20232 343 590

99.6965 143 66665 829 701Total Supranationals, Governments and Local Public Authorities, Debt Instruments

65 829 701 65 143 666 99.69
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

65 829 701 65 143 666 99.69Total Investments

APRIL 30, 2021
Lyxor Index Fund 

Schedule of Investments

LYXOR Index Fund - Lyxor EuroMTS 1-3Y Italy BTP Government Bond (DR) UCITS ETF

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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99.69Governments 99.69Italy

99.69 99.69

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor EuroMTS 1-3Y Italy BTP Government Bond (DR) UCITS ETF

Economic classification Geographical classification% %



107The accompanying notes form an integral part of these financial statements.

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Supranationals, Governments and Local Public Authorities, Debt Instruments

13.2415 188 95915 487 365EURITALY BUONI POLIENNALI DEL TESORO 0.9% 01/04/203115 139 000
12.2914 095 78314 192 756EURITALY BUONI POLIENNALI DEL TESORO 0.95% 01/08/203013 895 000
16.9619 451 57219 599 403EURITALY BUONI POLIENNALI DEL TESORO 1.35% 01/04/203018 498 000
17.6120 198 16320 452 139EURITALY BUONI POLIENNALI DEL TESORO 1.65% 01/12/203018 782 000
17.0419 551 53719 744 428EURITALY BUONI POLIENNALI DEL TESORO 3% 01/08/202916 470 000
22.3625 654 38526 104 375EURITALY BUONI POLIENNALI DEL TESORO 5.75% 01/02/203316 874 000

99.50114 140 399115 580 466Total Supranationals, Governments and Local Public Authorities, Debt Instruments

115 580 466 114 140 399 99.50
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

115 580 466 114 140 399 99.50Total Investments

APRIL 30, 2021
Lyxor Index Fund 

Schedule of Investments

LYXOR Index Fund - Lyxor EuroMTS 10Y Italy BTP Government Bond (DR) UCITS ETF

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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99.50Governments 99.50Italy

99.50 99.50

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor EuroMTS 10Y Italy BTP Government Bond (DR) UCITS ETF

Economic classification Geographical classification% %



109The accompanying notes form an integral part of these financial statements.

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

0.29158 045158 970EURACCOR SA4 722
2.331 262 4181 224 284EURADIDAS AG - REG - REG4 915
1.77957 464505 090EURADYEN NV469
0.47252 067237 774EURAENA SME SA1 742
0.1053 13752 676EURAEROPORTS DE PARIS498
1.80974 254749 564EURAIR LIQUIDE SA - PF 20226 953
1.36738 853640 534EURAIR LIQUIDE SA (ISIN FR0000120073)5 273
0.98531 081507 202EURAIRBUS SE5 314
0.92497 702400 314EURAKZO NOBEL NV4 981
0.57311 446251 981EURALSTOM SA6 854
1.22659 364684 943EURAMADEUS IT GROUP SA - A11 629
0.21112 908108 151EURAMPLIFON SPA3 214
0.54291 679185 444EURARCELORMITTAL SA12 028
0.52280 066251 677EURARGENX SE1 165
0.1582 58086 489EURAROUNDTOWN SA12 895
0.57308 791273 016EURASM INTERNATIONAL NV1 221
10.975 946 7052 644 467EURASML HOLDING NV10 988
0.38207 518195 553EURATLANTIA SPA12 790
0.1372 36086 528EURATOS SE1 278
0.22119 392128 620EURBECHTLE AG705
0.45244 328260 476EURBEIERSDORF AG2 602
0.20105 745100 119EURBIOMERIEUX1 069
0.35188 714156 728EURBUREAU VERITAS SA7 588
0.28152 265101 820EURCARL ZEISS MEDITEC AG1 039
0.99536 115447 258EURCELLNEX TELECOM SAU11 397
0.60326 766201 279EURCNH INDUSTRIAL NV26 416
0.1158 89070 800EURDASSAULT AVIATION SA65
1.21658 152458 946EURDASSAULT SYSTEMES SE3 411
0.27147 111119 715EURDAVIDE CAMPARI-MILANO NV14 993
0.82441 707262 726EURDELIVERY HERO SE3 345
0.71382 360238 698EURDEUTSCHE BANK AG - REG32 945
1.30702 887637 499EURDEUTSCHE BOERSE AG4 905
0.0528 99326 100EURDEUTSCHE LUFTHANSA AG - REG2 700
0.73397 080355 492EURDEUTSCHE WOHNEN SE8 824
0.1791 813121 363EURDIASORIN SPA650
0.55300 110254 193EUREDENRED6 365
0.36195 908176 574EUREIFFAGE SA2 150
0.1371 82082 255EURELIA GROUP SA/NV798
0.1686 64185 850EURELISA OYJ1 836
1.881 018 486887 173EURESSILORLUXOTTICA SA7 359
0.0634 63035 797EURETABLISSEMENTS FRANZ COLRUYT NV702
0.1370 68656 712EUREURAZEO SE1 020
0.52283 860178 234EUREUROFINS SCIENTIFIC SE3 447
0.25136 002126 748EURFAURECIA SE3 029

APRIL 30, 2021
Lyxor Index Fund 

Schedule of Investments

LYXOR Index Fund - Lyxor MSCI EMU Growth (DR) UCITS ETF

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity



110The accompanying notes form an integral part of these financial statements.

Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

1.07579 700459 624EURFERRARI NV3 254
0.55297 013289 807EURFERROVIAL SA12 564
0.42225 325161 925EURFINECOBANK BANCA FINECO SPA15 735
0.86464 879380 980EURFLUTTER ENTERTAINMENT PLC2 737
0.0739 77337 010EURFUCHS PETROLUB SE - PFD897
0.1371 119177 222EURGALAPAGOS NV1 096
0.27144 580106 612EURGEA GROUP AG3 960
0.28150 266145 416EURGETLINK SE - REG11 358
0.32173 635209 182EURGRIFOLS SA (ISIN ES0171996087)7 700
0.60322 688297 863EURHEINEKEN NV3 346
0.49263 235190 114EURHELLOFRESH SE3 815
1.58853 992537 482EURHERMES INTERNATIONAL818
0.0524 87632 123EURHOCHTIEF AG319
0.1157 68251 712EURILIAD SA382
1.54834 070747 535EURINDUSTRIA DE DISENO TEXTIL SA28 159
2.091 131 543673 605EURINFINEON TECHNOLOGIES AG - REG33 712
0.1684 14884 412EURINFRASTRUTTURE WIRELESS ITALIANE SPA8 675
0.1478 34989 857EURIPSEN SA974
0.1262 53962 594EURJDE PEET’S NV1 935
0.1898 70595 430EURJERONIMO MARTINS SGPS SA6 498
0.52280 704301 431EURJUST EAT TAKEAWAY.COM NV3 264
2.411 303 674926 328EURKERING SA1 956
0.82442 519430 480EURKERRY GROUP PLC4 105
0.33178 672155 053EURKESKO OYJ - B7 051
0.54295 129203 366EURKINGSPAN GROUP PLC3 985
0.29154 517120 936EURKION GROUP AG1 863
0.35191 046181 613EURKNORR-BREMSE AG1 873
0.69372 634311 524EURKONE OYJ - B5 703
1.23663 791488 631EURKONINKLIJKE DSM NV4 449
2.041 102 524929 208EURKONINKLIJKE PHILIPS NV23 518
2.341 265 813852 772EURL OREAL SA PRIME FIDELITY 202003 705
0.1794 57469 560EURLA FRANCAISE DES JEUX SAEM2 219
0.40215 318211 193EURLEG IMMOBILIEN SE1 861
1.03558 333437 415EURLEGRAND SA6 893
1.77956 278742 662EURL’OREAL SA2 799
8.274 487 9742 614 295EURLVMH MOET HENNESSY LOUIS VUITTON SE7 167
0.90487 556346 829EURMERCK KGAA3 336
0.47255 202179 044EURMONCLER SPA5 002
0.35187 021176 309EURMTU AERO ENGINES AG891
0.1792 442103 667EURNEMETSCHEK SE1 491
1.02550 418371 427EURNESTE OYJ10 921
0.33180 823169 467EURNEXI SPA11 344
1.06575 416467 120EURNOKIA OYJ145 952
0.26142 805139 859EURORPEA SA1 334

APRIL 30, 2021
Lyxor Index Fund 

LYXOR Index Fund - Lyxor MSCI EMU Growth (DR) UCITS ETF

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription
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Quantity



111The accompanying notes form an integral part of these financial statements.

Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.32173 058105 602EURPORSCHE AUTOMOBIL HOLDING SE - PFD1 976
2.101 135 274931 103EURPROSUS NV12 582
0.30162 292171 012EURPRYSMIAN SPA6 230
0.41222 019165 678EURPUMA SE2 531
0.45241 518210 296EURQIAGEN NV5 959
0.1264 70656 049EURRANDSTAD NV1 077
0.1159 65064 220EURRATIONAL AG86
0.23123 722106 270EURRECORDATI INDUSTRIA CHIMICA E FARMACEUTICA SPA2 699
0.1897 55971 985EURREMY COINTREAU SA587
1.901 027 217929 456EURSAFRAN SA8 272
5.803 147 3822 866 452EURSAP SE26 956
0.80430 726212 815EURSARTORIUS AG918
0.50272 748129 726EURSARTORIUS STEDIM BIOTECH714
0.35192 071190 043EURSCOUT24 AG2 778
0.1897 41580 445EURSEB SA643
0.53286 813258 233EURSIEMENS ENERGY AG10 317
0.34185 235155 238EURSIEMENS GAMESA RENEWABLE ENERGY SA6 154
0.61329 416266 214EURSIEMENS HEALTHINEERS AG6 938
0.23125 84898 342EURSOFINA SA398
0.67365 437306 604EURSTELLANTIS NV26 435
0.95512 707326 974EURSTMICROELECTRONICS NV16 454
0.66356 675293 456EURSYMRISE AG3 321
0.30164 253183 643EURTEAMVIEWER AG4 152
0.90486 788304 586EURTELEPERFORMANCE1 516
0.28149 154168 651EURUBISOFT ENTERTAINMENT SA2 388
0.46251 524248 374EURUCB SA3 264
0.47257 300176 701EURUMICORE SA5 089
0.29159 700192 759EURVALEO SA5 928
0.22120 07181 620EURVERBUND AG1 758
0.96519 746438 172EURWOLTERS KLUWER NV6 906
0.92499 820409 761EURWORLDLINE SA6 123
0.63343 045208 172EURZALANDO SE3 964

99.7454 033 08840 985 178Total Shares

40 985 178 54 033 088 99.74
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

40 985 178 54 033 088 99.74Total Investments

APRIL 30, 2021
Lyxor Index Fund 

LYXOR Index Fund - Lyxor MSCI EMU Growth (DR) UCITS ETF

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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16.50Technology Hardware and Equipment 32.82France
13.07Personal Goods 27.41Netherlands
12.55Software and Computer Services 22.83Germany
6.51Chemicals 5.42Spain
5.80Medical Equipment and Services 3.26Finland
5.61Personal Care, Drug and Grocery Stores 2.67Italy
4.58Retailers 2.22Ireland
3.76Pharmaceuticals and Biotechnology 1.50Belgium
3.68Aerospace and Defense 1.21Luxembourg
3.22Industrial Support Services 0.22Austria
2.61Automobiles and Parts 0.18Portugal
2.50Industrial Engineering 99.74
1.99Investment Banking and Brokerage Services 
1.83Industrial Transportation
1.50Construction and Materials
1.33Consumer Services 
1.30Telecommunications Service Providers 
1.20Travel and Leisure
1.12Banks
1.06Telecommunications Equipment
1.02Oil, Gas and Coal
0.96Media
0.89Beverages
0.89Real Estate Investment and Services
0.82Food Producers
0.82General Industrials
0.54Industrial Metals and Mining
0.40Real Estate Investment Trusts
0.35Electricity
0.34Alternative Energy
0.28Leisure Goods
0.27Tobacco
0.26Health Care Providers
0.18Household Goods and Home Construction

99.74

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor MSCI EMU Growth (DR) UCITS ETF

Economic classification Geographical classification% %



113The accompanying notes form an integral part of these financial statements.

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

0.852 172 4011 680 164EURAALBERTS NV48 222
0.26678 670832 465EURAAREAL BANK AG29 003
0.08219 881139 621EURAB SCIENCE SA14 113
0.05121 629115 739EURABC ARBITRAGE17 011
0.15390 047189 481EURACCELL GROUP9 092
0.591 538 450928 732EURACCIONA SA10 632
0.19487 305391 733EURACEA SPA25 797
0.35908 060803 013EURACERINOX SA78 654
0.581 511 0131 600 748EURACKERMANS & VAN HAAREN NV11 361
0.06164 578129 238EURADESSO SE1 349
0.38979 6851 113 491EURADLER GROUP SA39 857
0.06149 032179 672EURADMICOM OYJ1 433
0.08216 705140 369EURADVA OPTICAL NETWORKING SE20 797
0.09224 869247 054EURAEDAS HOMES SAU10 459
0.631 624 3811 412 420EURAEDIFICA SA15 988
1.183 042 2771 995 061USDAERCAP HOLDINGS NV62 872
0.11289 836282 709EURAGFA-GEVAERT NV70 778
0.04109 008119 426EURAGRANA BETEILIGUNGS AG6 056
0.37960 376439 836EURAIB GROUP PLC394 567
0.25649 031932 790EURAIR FRANCE-KLM139 998
0.37972 065592 158EURAIXTRON SE54 718
0.06143 603285 709EURAKKA TECHNOLOGIES6 049
0.10269 527232 133EURAKTIA BANK OYJ25 284
0.06150 78990 578EURAKWEL SA4 535
0.18461 164317 818EURALBIOMA SA12 265
0.25640 279663 679EURALD SA48 951
0.16418 583238 837EURALFEN BEHEER BV6 323
0.0386 21975 019EURALLGEIER SE3 585
0.17450 857466 371EURALMIRALL SA34 522
0.441 153 1711 062 821EURALSTRIA OFFICE REIT-AG77 446
0.561 464 2711 184 985EURALTEN SA14 066
0.09226 122222 579EURALTRI SGPS SA34 788
0.15400 132291 292EURAMADEUS FIRE AG2 771
0.00--EURAMCO - ASSET MANAGEMENT CO SPA1 919
0.18460 893463 945EURAMG ADVANCED METALLURGICAL GROUP NV14 439
0.571 480 5261 173 195EURANDRITZ AG32 755
0.22576 447543 287EURANIMA HOLDING SPA133 964
0.391 002 144783 068EURAPERAM SA23 257
0.23609 476707 633EURAPPLUS SERVICES SA - INMZ M69 298
0.471 227 030620 159EURARCADIS NV35 058
0.0499 32286 995EURARNOLDO MONDADORI EDITORE SPA63 343
0.07184 231158 839EURASCOPIAVE SPA45 433
0.972 487 5302 363 605EURASR NEDERLAND NV68 320
0.30790 460418 725EURASTM SPA30 638

APRIL 30, 2021
Lyxor Index Fund 

Schedule of Investments

LYXOR Index Fund - Lyxor MSCI EMU Small Cap (DR) UCITS ETF

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.07175 004201 613EURATRESMEDIA CORP DE MEDIOS DE COMUNICACION SA43 751
0.15392 164248 475EURAT&S AUSTRIA TECHNOLOGIE & SYSTEMTECHNIK AG12 236
0.06147 664118 879EURAUBAY3 520
0.11291 373359 210EURAURELIUS EQUITY OPPORTUNITIES SE & CO KGAA10 436
0.451 168 749960 089EURAURUBIS AG16 337
0.16424 282457 176EURAUTOGRILL SPA61 633
0.401 036 755813 575EURAZIMUT HOLDING SPA52 059
0.481 234 9041 133 042EURA2A SPA759 007
0.00-148 837EURBANCA CARIGE SPA16 413 519
0.18462 012317 988EURBANCA FARMAFACTORING SPA62 015
0.35900 824691 848EURBANCA GENERALI SPA28 310
0.05118 578162 796EURBANCA IFIS SPA10 429
0.22558 333464 867EURBANCA MEDIOLANUM SPA71 839
0.06151 018240 436EURBANCA MONTE DEI PASCHI DI SIENA SPA132 880
0.30768 891613 940EURBANCA POPOLARE DI SONDRIO SCPA219 683
0.641 652 9711 342 651EURBANCO BPM SPA697 456
0.19501 464846 414EURBANCO COMERCIAL PORTUGUES SA4 027 822
0.551 437 947807 900EURBANCO DE SABADELL SA2 726 482
0.892 296 776888 171EURBANK OF IRELAND GROUP PLC470 458
0.571 488 5531 022 388EURBANKINTER SA326 652
0.27704 171658 531EURBARCO NV33 247
0.35899 429722 657EURBASIC-FIT NV23 972
0.07193 417108 081EURBASLER AG1 781
0.06168 559133 375EURBASWARE OYJ4 193
0.601 552 8571 238 398EURBAWAG GROUP AG34 554
0.12300 922214 556EURBAYWA AG7 421
0.902 306 517957 039EURBE SEMICONDUCTOR INDUSTRIES NV34 262
0.37960 707625 166EURBEFESA SA16 507
0.15389 804515 357EURBEFIMMO SA11 027
0.25641 715390 359EURBEKAERT SA - DIVISION17 562
0.08198 572199 031EURBENETEAU SA18 052
0.05124 473163 302EURBERTRANDT AG2 703
0.0376 67086 746EURBET-AT-HOME.COM AG1 700
0.06162 449146 098EURBIESSE SPA6 636
0.17432 758455 240EURBILFINGER SE13 924
0.00--EURBIO ON SPA3 084
0.0499 386187 059EURBIOCARTIS GROUP NV23 221
0.0382 450111 996EURBOIRON SA2 125
0.07173 032194 482EURBONDUELLE SCA7 883
0.07168 924184 433EURBORUSSIA DORTMUND GMBH & CO KGAA28 975
0.401 044 561895 090EURBOSKALIS WESTMINSTER39 358
0.35909 801934 332EURBPER BANCA479 347
0.17428 576521 624EURBPOST SA48 454
0.05122 841118 088EURBRUNEL INTERNATIONAL NV11 027
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.27697 839562 302EURBRUNELLO CUCINELLI SPA16 474
0.05127 77088 354EURB&S GROUP SARL14 276
0.401 036 474849 861EURBUZZI UNICEM SPA46 667
0.441 134 324999 644EURCA IMMOBILIEN ANLAGEN AG31 120
0.14373 269445 181EURCAIRN HOMES PLC344 981
0.37959 302861 357EURCANCOM SE18 678
0.14360 893260 842EURCAREL INDUSTRIES SPA19 382
0.37966 956686 178EURCARGOTEC OYJ20 053
0.13337 022402 607EURCARMILA SA24 142
0.24610 486470 929EURCASINO GUICHARD PERRACHON SA21 015
0.12323 472304 339EURCAVERION OYJ47 119
0.08214 646148 139EURCEMENTIR HOLDING SPA 23 130
0.34876 848757 420EURCERVED GROUP SPA89 887
0.14363 286232 861EURCEWE STIFTUNG & CO KGAA2 695
0.13334 324600 212EURCGG SA344 664
0.07192 489156 072EURCHARGEURS SA8 212
0.21556 385626 499EURCIA DE DISTRIBUCION INTEGRAL LOGISTA HOLDINGS SA32 161
0.12309 856329 379EURCIE D’ENTREPRISES CFE3 680
0.04113 288120 658EURCIE DES ALPES4 750
0.31805 080819 488EURCIE PLASTIC OMNIUM SA28 794
0.08220 365225 485EURCITYCON OYJ30 187
0.05128 917114 395EURCM.COM NV4 874
0.17448 620353 748EURCOFACE SA44 199
0.08203 387209 235EURCOFIDE SPA433 199
0.611 588 2681 485 423EURCOFINIMMO SA12 457
0.34891 588688 834EURCOMPUGROUP MEDICAL SE & CO KGAA11 716
0.15399 138366 055EURCONSTRUCCIONES Y AUXILIAR DE FERROCARRILES SA9 966
0.541 398 508882 527EURCORBION NV28 705
0.05138 269306 398EURCORESTATE CAPITAL HOLDING SA10 571
0.14372 504376 965EURCORP FINANCIERA ALBA SA8 466
0.08196 037202 170EURCORTICEIRA AMORIM SGPS SA19 333
0.08206 957204 658EURCREDITO EMILIANO SPA40 264
0.05135 45499 974EURCROPENERGIES AG12 683
0.621 604 2091 184 000EURCTS EVENTIM AG & CO KGAA27 909
0.08220 660163 995EURCTT-CORREIOS DE PORTUGAL SA58 145
0.19486 706539 418EURDALATA HOTEL GROUP PLC107 917
0.05121 217105 855EURDANIELI & C OFFICINE MECCANICHE SPA5 942
0.10247 859226 616EURDANIELI & C OFFICINE MECCANICHE SPA - RSP18 608
0.05127 854117 168EURDATAGROUP SE2 023
0.05120 997169 592EURDATALOGIC SPA7 080
0.461 194 137828 198EURDE’ LONGHI SPA32 824
0.12323 924195 842EURDERICHEBOURG SA46 341
0.26663 824397 774EURDERMAPHARM HOLDING SE9 131
0.08219 403218 130EURDEUTSCHE BETEILIGUNGS AG6 378
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.18459 821573 083EURDEUTSCHE EUROSHOP AG23 949
0.24624 474720 227EURDEUTSCHE PFANDBRIEFBANK AG65 158
0.15395 001364 708EURDEUTZ AG58 562
0.0388 77077 386EURDEVOTEAM SA807
0.902 299 3111 153 792EURDIALOG SEMICONDUCTOR PLC35 298
0.13347 218267 541EURDIC ASSET AG23 429
0.37968 462487 359EURD’IETEREN SA/NV10 719
0.0366 009160 902EURDISTRIBUIDORA INTERNACIONAL DE ALIMENTACION SA808 935
0.09234 655190 892EURDO & CO AG3 305
0.08220 022200 668EURDOVALUE SPA21 320
0.04108 41282 293EURDRAEGERWERK AG & CO KGAA1 477
0.12323 568276 954EURDRAEGERWERK AG & CO KGAA - PFD4 167
0.34879 174851 345EURDUERR AG25 148
0.22571 004619 580EUREBRO FOODS SA33 549
0.21545 109226 388EURECKERT & ZIEGLER STRAHLEN6 668
0.08197 962157 630EURECONOCOM GROUP SA/NV59 448
0.06153 210111 278EUREDREAMS ODIGEO SA31 655
0.07184 111136 407EUREL.EN. SPA5 223
0.12319 765601 849EURELIOR GROUP SA46 410
0.521 359 3331 444 931EURELIS SA91 353
0.06152 090102 481EURELMOS SEMICONDUCTOR SE4 383
0.08199 489126 213EURELRINGKLINGER AG13 815
0.20506 880560 889EURENAV SPA131 248
0.10261 472384 542EURENCE ENERGIA Y CELULOSA SA71 597
0.27698 052431 910EURENVAVIS AG43 601
0.10270 794262 534EURERAMET SA4 517
0.28724 271560 751EURERG SPA29 134
0.16416 347530 493EUREUROCOMMERCIAL PROPERTIES NV - CVA19 347
0.24611 003643 728EUREURONAV NV85 288
1.233 179 4272 484 841EUREURONEXT NV37 986
0.17430 809311 138EUREUSKALTEL SA38 952
0.34880 957753 622EUREUTELSAT COMMUNICATIONS SA83 781
0.13330 859281 396EUREVN AG17 432
0.912 335 1691 545 417EUREVOTEC SE67 432
0.06142 933129 107EUREXASOL AG5 921
0.0388 159144 570EURFACC AG9 984
0.19501 849521 922EURFAES FARMA SA144 792
0.21554 706526 862EURFAGRON29 727
0.13343 404207 723EURFALCK RENEWABLES SPA56 481
0.0389 080130 032EURFILA SPA9 367
0.06158 615240 204EURFINCANTIERI SPA247 064
0.09221 010268 623EURFINNAIR OYJ306 873
0.431 128 032469 241EURFLATEX DERIGO AG10 572
0.22580 724455 112EURFLOW TRADERS16 911
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.471 232 730694 212EURFLUIDRA SA42 655
0.19491 487503 703EURFNAC DARTY SA8 380
0.17432 141395 454EURFOMENTO DE CONSTRUCCIONES Y CONTRATAS SA39 646
0.0389 460127 584EURFORFARMERS NV16 148
0.38989 653852 589EURFRAPORT AG FRANKFURT AIRPORT SERVICES WORLDWIDE17 922
0.481 256 5331 292 379EURFREENET AG62 051
0.29754 301757 716EURFRENI BREMBO SPA72 809
0.07182 817148 025EURF-SECURE CORP46 166
0.14363 048463 684EURFUGRO NV41 874
0.29765 919757 968EURGAZTRANSPORT ET TECHNIGAZ SA10 780
0.521 360 9821 160 533EURGERRESHEIMER AG15 215
0.14359 562417 761EURGESTAMP AUTOMOCION SA83 658
0.19494 125476 285EURGIMV NV9 466
0.471 225 5061 291 159EURGLANBIA PLC100 123
0.13327 286324 532EURGLENVEAGH PROPERTIES PLC358 866
0.08202 036197 905EURGLOBAL DOMINION ACCESS SA49 277
0.471 210 3241 192 414EURGRAND CITY PROPERTIES SA54 129
0.18456 0641 063 210EURGRENKE AG13 517
0.0378 48071 429EURGROUPE CRIT1 090
0.0390 67387 944EURGROUPE GUILLIN3 591
0.27708 215637 487EURGRUPO CATALANA OCCIDENTE SA20 351
0.0365 17570 482EURGRUPO EMPRESARIAL SAN JOSE SA11 028
0.22563 761251 904EURGRUPPO MUTUIONLINE SPA12 598
0.0492 540132 305EURGUERBET2 746
0.19491 811459 945EURGVS SPA33 918
0.11284 676283 934EURHAMBORNER REIT AG31 235
0.10249 037219 017EURHAMBURGER HAFEN UND LOGISTIK AG12 160
0.511 327 8181 214 906EURHERA SPA396 956
0.14364 841434 269EURHIBERNIA REIT PLC320 598
0.09236 920239 821EURHOME24 SE12 156
0.05128 11287 103EURHORNBACH BAUMARKT3 853
0.15391 782313 295EURHORNBACH HOLDING AG & CO KGAA5 039
0.431 112 8281 096 973EURHUGO BOSS AG28 995
0.711 854 3441 587 690EURHUHTAMAKI OYJ46 993
0.33866 730516 100EURHYPOPORT SE1 730
0.36934 656894 597EURICADE14 446
0.11283 360206 547EURID LOGISTICS GROUP1 232
0.10264 821245 593EURILLIMITY BANK SPA27 217
1.303 339 7912 100 631EURIMCD NV27 613
0.27712 465578 859EURIMERYS SA16 477
0.04105 324144 977EURIMMOBILIARE GRANDE DISTRIBUZIONE SIIQ SPA26 732
0.28723 870833 343EURIMMOFINANZ AG41 818
0.21556 267587 013EURINDRA SISTEMAS SA64 197
0.12307 421387 149EURINDUS HOLDING AG8 885
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.441 142 1921 205 414EURINMOBILIARIA COLONIAL SOCIMI SA135 411
0.04102 179147 180EURINNATE PHARMA SA28 702
0.17434 528262 428EURINTERPARFUMS SA7 557
0.631 635 9551 061 267EURINTERPUMP GROUP SPA36 929
0.26673 935686 389EURINTERTRUST NV43 762
0.08219 447216 973EURINTERVEST OFFICES & WAREHOUSES NV9 885
0.07174 575176 202EURION BEAM APPLICATIONS10 221
0.26670 479511 635EURIPSOS19 378
0.30781 636709 762EURIREN SPA315 176
0.14351 636324 087EURIRISH RESIDENTIAL PROPERTIES REIT PLC216 258
0.491 275 4391 184 800EURITALGAS SPA235 234
0.08212 636167 496EURITALMOBILIARE SPA7 208
0.29764 725674 585EURJCDECAUX SA36 106
0.24636 006705 193EURJENOPTIK AG24 961
0.14356 090230 332EURJOST WERKE AG6 498
0.391 012 188653 242EURJUNGHEINRICH AG23 258
0.07188 598243 840EURJUVENTUS FOOTBALL CLUB SPA257 823
0.12323 644335 089EURKAUFMAN & BROAD SA8 562
0.27688 990763 829EURKBC ANCORA18 970
0.26664 891570 764EURKEMIRA OYJ48 925
0.12299 411323 872EURKINEPOLIS GROUP NV6 630
0.16409 263270 161EURKLOECKNER & CO SE36 250
0.06160 622293 817EURKOENIG & BAUER AG6 806
0.421 079 5641 049 030EURKOJAMO OYJ59 876
0.451 176 769904 778EURKONECRANES OYJ30 709
0.12312 196372 613EURKONINKLIJKE BAM GROEP NV135 384
0.421 102 292942 065EURKORIAN SA33 082
0.19499 453590 080EURKRONES AG6 889
0.33855 6281 144 997EURK+S AG92 741
0.16414 104367 939EURKWS SAAT SE & CO KGAA5 596
0.0389 89554 189EURLA DORIA SPA5 257
0.22568 810532 929EURLAGARDERE SCA25 416
0.06159 315211 968EURLAR ESPANA REAL ESTATE SOCIMI SA29 723
0.27706 234556 596EURLENZING AG6 432
0.511 332 2691 191 931EURLEONARDO SPA196 095
0.11276 040336 520EURLIBERBANK SA938 274
0.20515 799356 659EURLINEA DIRECTA ASEGURADORA SA CIA DE SEGUROS Y REASEGUROS316 441
0.09246 402242 732EURLISI9 177
0.04113 788121 251EURLNA SANTE SA2 351
0.10262 802259 738EURLPKF LASER & ELECTRONICS AG11 870
0.07190 754214 563EURMAIRE TECNIMONT SPA71 658
0.17443 243410 159EURMAISONS DU MONDE SA21 921
0.05134 060128 695EURMANITOU BF SA4 805
0.36935 101839 637EURMAPFRE SA522 257
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.12299 937325 270EURMARR SPA16 117
0.05135 13984 988EURMBB SE1 007
0.12304 918367 538EURMCPHY ENERGY SA10 110
0.16421 232480 696EURMEDIASET ESPANA COMUNICACION SA79 328
0.15380 328345 578EURMEDIASET SPA143 088
0.06164 829174 857EURMEDIOS AG4 676
0.34886 793725 137EURMELEXIS NV9 788
0.14363 947441 146EURMELIA HOTELS INTERNATIONAL SA53 396
0.12308 174312 817EURMERCIALYS SA28 991
0.641 674 2091 883 020EURMERLIN PROPERTIES SOCIMI SA182 098
0.09233 628233 731EURMERSEN SA8 084
0.21555 764482 140EURMETRO AG61 073
0.15378 813421 504EURMETRO AG77 785
0.09226 398187 848EURMETROPOLE TELEVISION SA12 251
0.06168 226225 497EURMETROVACESA SA22 048
0.35910 391595 764EURMETSA BOARD OYJ85 967
1.092 814 8981 706 776EURMETSO OUTOTEC OYJ301 252
0.05129 773155 686EURMIQUEL Y COSTAS & MIQUEL SA9 012
0.08197 454222 811EURMITHRA PHARMACEUTICALS SA8 279
0.08212 409156 913EURMLP AG29 137
0.18460 286360 150EURMONTEA5 047
0.481 251 6131 611 623EURMORPHOSYS AG15 936
0.0256 26882 323EURMOTA ENGIL40 278
0.18458 901233 671EURMUSTI GROUP OYJ14 624
0.0369 01276 028EURNACON SA10 285
0.12324 216221 201EURNAGARRO SE3 555
0.11292 657354 115EURNAVIGATOR CO SA104 297
0.11294 767352 091EURNEINOR HOMES SA26 797
0.24617 804470 786EURNELES OYJ50 995
0.27689 761848 979EURNEOEN SA18 123
0.13343 905390 108EURNEW WORK SE1 362
0.34876 452468 598EURNEXANS SA12 823
0.35919 542873 147EURNEXITY SA20 398
0.771 981 0781 414 203EURNOKIAN RENKAAT OYJ63 947
0.29746 221351 803EURNORDEX SE31 015
0.28716 370687 371EURNORMA GROUP SE - N15 439
0.15393 644534 724EURNOS SGPS SA124 808
0.07178 497300 213EURNOVACYT SA34 221
0.12315 117321 288EURNSI NV9 323
0.38990 861942 614EUROCI NV51 049
0.23603 087574 831EUROESTERREICHISCHE POST AG16 366
0.0390 13587 921EUROHB TECHNOLOGY AG2 539
0.13346 332602 652EURONTEX GROUP NV31 920
0.12319 153225 059EURORANGE BELGIUM SA14 540
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.09236 121279 326EURORIGIN ENTERPRISES PLC60 856
0.04106 062132 247EURORIOLA OYJ55 705
0.38977 031656 513EUROSRAM LICHT AG18 771
0.32818 598625 656EUROUTOKUMPU OYJ151 312
0.09239 063168 383EURPALFINGER AG6 375
0.20509 009437 668EURPATRIZIA AG22 374
0.10265 241233 858EURPEUGEOT INVEST2 364
0.15385 907342 685EURPFEIFFER VACUUM TECHNOLOGY AG2 391
0.26675 925346 659EURPHARMA MAR SA7 115
0.07182 146183 683EURPHARMAGEST INTERACTIVE1 838
0.12323 497372 295EURPHARMING GROUP NV304 755
0.10251 928176 721EURPIAGGIO & C SPA78 093
0.31793 168764 370EURPIRELLI & C SPA169 589
0.05139 74999 145EURPNE AG18 559
0.0389 096127 203EURPORR AG5 639
0.38990 920569 761EURPOSTNL NV227 850
0.0494 667119 927EURPROMOTORA DE INFORMACIONES SA103 011
0.06168 387302 172EURPROSEGUR CASH SA224 516
0.11287 436487 741EURPROSEGUR CIA DE SEGURIDAD SA111 151
0.711 833 5161 383 995EURPROSIEBENSAT.1 MEDIA SE101 608
0.15380 827323 912EURQUADIENT SA16 747
0.09225 335227 895EURRAI WAY SPA46 128
0.09239 459173 966EURRECTICEL SA18 855
0.18472 312475 044EURREN - REDES ENERGETICAS NACIONAIS SGPS SA193 968
0.431 127 607661 230EURREPLY SPA9 970
0.12313 749348 594EURRETAIL ESTATES4 910
0.22578 798433 650EURREVENIO GROUP OYJ9 687
0.751 931 7421 264 862EURREXEL SA118 005
0.701 829 8901 900 168EURRHEINMETALL AG21 106
0.06143 376138 605EURROVIO ENTERTAINMENT OYJ21 658
0.681 763 4592 182 551EURRUBIS SCA45 159
0.18462 240392 379EURS IMMO AG21 400
0.16414 218379 206EURSACYR SA179 626
0.0259 29764 425EURSAES GETTERS SPA2 844
0.22564 7501 098 230EURSAIPEM SPA293 911
0.0383 13271 306EURSALCEF SPA6 068
0.17437 232437 710EURSALVATORE FERRAGAMO SPA24 536
0.19501 213530 179EURSALZGITTER AG18 928
0.06153 46797 367EURSANLORENZO SPA/AMEGLIA6 687
0.20514 988336 616EURSANOMA OYJ35 664
0.06158 864423 730EURSARAS SPA276 478
0.411 058 6291 022 161EURSBM OFFSHORE NV73 135
0.07193 201366 695EURSCHOELLER-BLECKMANN OILFIELD EQUIPMENT AG5 427
0.05142 713167 539EURSEMAPA-SOCIEDADE DE INVESTIMENTO E GESTAO11 814
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.07187 89779 630EURSEMPERIT AG HOLDING4 984
0.17433 212170 216EURSESA SPA3 754
0.07183 472227 837EURSGL CARBON SE29 640
0.431 119 141660 481EURSHOP APOTHEKE EUROPE NV6 518
0.0499 58987 472EURSIF HOLDING NV6 178
1.142 942 1131 621 655EURSIGNIFY NV62 188
0.551 440 7801 110 109EURSILTRONIC AG10 175
0.29764 063615 865EURSIXT SE6 621
0.21551 455484 106EURSIXT SE - PFD8 027
0.13339 662235 296EURSLIGRO FOOD GROUP NV12 866
0.09239 590162 623EURSMA SOLAR TECHNOLOGY AG5 044
0.04109 491150 228EURSMCP SA16 161
0.14375 171483 429EURSOCIETA CATTOLICA DI ASSICURAZIONI SC76 007
0.27712 873697 460EURSOCIETE BIC SA12 134
0.35904 568939 478EURSOFTWARE AG25 099
0.681 756 645942 055EURSOITEC10 450
0.20516 289253 266EURSOLARIA ENERGIA Y MEDIO AMBIENTE SA30 272
0.06144 295157 686EURSOLARPACK CORP TECNOLOGICA SA7 251
0.17445 371441 974EURSOLUTIONS 30 SE38 931
0.12302 352325 385EURSONAE SGPS SA387 631
0.471 232 3631 051 144EURSOPRA GROUPE7 961
0.461 204 614878 852EURSPIE SA57 308
0.19506 153525 319EURS&T AG22 416
0.30777 920747 668EURSTABILUS SA11 968
0.07194 094133 346EURSTO SE & CO KGAA1 230
0.16414 185282 705EURSTRATEC BIOMEDICAL AG3 516
0.37972 512789 218EURSTROEER MEDIA SE13 707
0.18471 620444 184EURSUEDZUCKER AG34 627
0.05134 558113 324EURSYNERGIE SA3 541
0.701 824 9991 484 945EURTAG IMMOBILIEN AG70 984
0.09223 802203 906EURTAKKT AG15 895
0.06144 522158 800EURTALGO SA33 846
0.17454 107364 711EURTAMBURI INVESTMENT PARTNERS SPA58 070
0.12318 414286 955EURTARKETT SA15 881
0.24618 949613 262EURTECHNIP ENERGIES NV52 254
0.25652 621522 007EURTECHNOGYM SPA58 531
0.08202 150353 275EURTECNICAS REUNIDAS SA - C0905116 250
0.21547 359562 534EURTELEKOM AUSTRIA AG80 494
0.30785 279787 389EURTELENET GROUP HOLDING NV22 046
0.06167 292153 532EURTELEVISION FRANCAISE 120 389
0.11296 922268 067EURTESSENDERLO GROUP SA8 364
0.852 180 2541 200 028EURTHYSSENKRUPP AG196 066
0.541 406 8511 258 568EURTIETOEVRY OYJ48 849
0.10257 119142 991EURTINEXTA SPA10 293
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.30783 709900 932EURTKH GROUP NV19 711
0.07188 303220 002EURTOD’S SPA4 811
0.19488 327235 128EURTOKMANNI GROUP CORP22 819
0.09234 257288 775EURTOMTOM32 068
0.24626 498460 399EURTRIGANO SA4 216
0.12314 028389 278EURUNICAJA BANCO SA382 728
0.12312 196210 162EURUNIPHAR PLC105 829
0.37950 109810 946EURUNIPOL GRUPPO SPA208 586
0.15400 059468 512EURUNIQA INSURANCE GROUP AG59 889
0.25644 881348 828EURUPONOR OYJ26 604
0.882 271 7051 360 964EURVALMET OYJ65 354
0.17432 110209 875EURVALNEVA SE30 843
0.0374 07876 097EURVAN DE VELDE NV2 905
0.16414 778345 704EURVAN LANSCHOT KEMPEN NV17 034
0.411 069 579621 316EURVARTA AG8 814
0.06149 600175 274EURVASTNED RETAIL NV5 996
0.19502 943381 747EURVERALLIA SA14 933
0.17447 873117 365EURVERBIO VEREINIGTE BIOENERGIE AG10 684
0.16409 222426 826EURVICAT SA9 790
0.16414 914421 104EURVIENNA INSURANCE GROUP AG WIENER VERSICHERUNG GRUPPE18 606
0.07194 197168 300EURVILMORIN & CIE SA3 331
0.21553 230333 617EURVIRBAC SA2 049
0.421 089 6921 083 887EURVISCOFAN SA19 151
0.07188 497182 890EURVOSSLOH AG4 255
0.37951 416535 357EURWACKER CHEMIE AG7 581
0.13342 257295 690EURWACKER NEUSON SE15 293
0.721 861 5851 358 161EURWAREHOUSES DE PAUW CVA63 492
0.11290 947325 842EURWASHTEC AG5 418
0.07193 775199 396EURWEBUILD SPA108 073
0.09238 507372 166EURWERELDHAVE NV16 586
0.10265 529176 291EURWESTWING GROUP AG5 555
0.701 820 6201 197 345EURWIENERBERGER AG55 813
0.08205 544208 132EURWUESTENROT & WUERTTEMBERGISCHE AG11 356
0.09230 409166 405EURX-FAB SILICON FOUNDRIES SE28 516
0.19483 173500 221EURXIOR STUDENT HOUSING NV10 402
0.13342 403349 881EURYIT OYJ66 486
0.19480 534645 204EURZARDOYA OTIS SA91 183
0.11284 205262 306EURZEAL NETWORK SE6 511
0.07182 926108 266EURZIGNAGO VETRO SPA10 660
0.30774 272405 406EURZOOPLUS2 944
0.04115 49189 519EURZUMTOBEL GROUP AG13 700

99.73258 966 506220 679 461Total Shares

220 679 461 258 966 506 99.73
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

APRIL 30, 2021
Lyxor Index Fund 

LYXOR Index Fund - Lyxor MSCI EMU Small Cap (DR) UCITS ETF

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity



123The accompanying notes form an integral part of these financial statements.

Other transferable securities

Shares

0.09244 277320 070EURCELLECTIS SA15 441
0.31796 194767 776EURCIE AUTOMOTIVE SA34 378

0.401 040 4711 087 846Total Shares

1 087 846 1 040 471 0.40Total Other transferable securities

221 767 307 260 006 977 100.13Total Investments
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6.91Investment Banking and Brokerage Services 22.44Germany
6.39Technology Hardware and Equipment 13.82Netherlands
6.20Banks 13.74France
5.69Industrial Transportation 13.57Italy
5.69Real Estate Investment Trusts 9.61Spain
4.55Construction and Materials 8.23Finland
4.32General Industrials 7.10Belgium
4.32Software and Computer Services 4.75Austria
4.16Industrial Engineering 2.67Ireland
4.03Real Estate Investment and Services 2.23Luxembourg
3.71Pharmaceuticals and Biotechnology 1.08Portugal
3.40Industrial Metals and Mining 0.89United Kingdom
3.31Chemicals 100.13
2.96Industrial Support Services
2.71Automobiles and Parts
2.66Telecommunications Service Providers 
2.45Food Producers
2.30Retailers 
2.26Personal Care, Drug and Grocery Stores 
2.19Media
2.17Non-life Insurance
2.05Gas, Water and Multi-utilities
2.02Electricity
1.88Travel and Leisure
1.64Oil, Gas and Coal
1.20Personal Goods
1.19Alternative Energy
1.17Medical Equipment and Services
1.15Household Goods and Home Construction
0.89Consumer Services 
0.84Telecommunications Equipment
0.81Leisure Goods
0.75Industrial Materials
0.64Aerospace and Defense
0.61Electronic and Electrical Equipment
0.59Health Care Providers
0.18Finance and Credit Services
0.14Life Insurance

100.13

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor MSCI EMU Small Cap (DR) UCITS ETF

Economic classification Geographical classification% %
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

0.18717 741695 101EURABN AMRO BANK NV66 779
0.251 013 767972 576EURACS ACTIVIDADES DE CONSTRUCCION Y SERVICIOS SA37 367
0.271 092 091939 160EURAEGON NV282 486
0.04174 988171 529EURAEROPORTS DE PARIS1 640
0.351 392 1011 168 316EURAGEAS SA/NV27 643
1.506 031 2795 417 635EURAIRBUS SE60 349
3.5114 085 04312 725 418EURALLIANZ SE - REG65 088
0.18710 990636 329EURAMUNDI SA9 595
1.767 076 6616 219 898EURANHEUSER-BUSCH INBEV SA/NV120 290
0.24960 494600 756EURARCELORMITTAL SA39 608
0.281 133 9121 007 254EURARKEMA SA10 903
0.13505 026464 400EURAROUNDTOWN SA78 861
0.722 905 9762 569 389EURASSICURAZIONI GENERALI SPA174 167
0.11442 429548 391EURATOS SE7 814
1.797 183 4536 139 305EURAXA SA305 354
1.234 916 4114 091 301EURBANCO BILBAO VIZCAYA ARGENTARIA SA1 052 652
2.198 801 2207 185 879EURBANCO SANTANDER SA2 737 549
2.439 726 5338 862 040EURBASF SE - REG144 999
2.088 347 1598 695 716EURBAYER AG155 094
1.094 359 3183 698 416EURBAYERISCHE MOTOREN WERKE AG52 270
0.15612 300491 886EURBAYERISCHE MOTOREN WERKE AG - PFD8 978
2.369 480 6767 751 479EURBNP PARIBAS SA177 574
0.15586 043459 351EURBOLLORE SA139 534
0.321 285 0361 218 245EURBOUYGUES SA36 056
0.451 821 5201 429 039EURBRENNTAG SE24 391
0.471 871 6711 647 384EURCAIXABANK SA701 789
0.973 872 9412 891 093EURCAPGEMINI SE25 413
0.391 559 0931 405 974EURCARREFOUR SA96 808
1.054 217 7983 134 653EURCIE DE SAINT-GOBAIN80 339
0.803 219 0012 871 314EURCIE GENERALE DES ETABLISSEMENTS MICHELIN SCA26 747
0.10394 697373 628EURCNP ASSURANCES27 099
0.381 524 1521 207 020USDCOCA-COLA EUROPEAN PARTNERS PLC32 291
0.22868 495805 185EURCOMMERZBANK AG158 167
0.491 956 1061 929 006EURCONTINENTAL AG17 366
0.391 576 8201 372 383EURCOVESTRO AG28 975
0.15608 737596 531EURCOVIVIO8 204
0.582 344 7761 832 275EURCREDIT AGRICOLE SA182 161
1.214 861 8524 176 527EURCRH PLC123 932
2.4910 005 2667 318 851EURDAIMLER AG135 115
1.435 719 8265 389 455EURDANONE SA97 558
0.311 259 112993 345EURDEUTSCHE BANK AG - REG108 488
0.08329 324339 360EURDEUTSCHE LUFTHANSA AG - REG30 669
1.917 660 8215 806 610EURDEUTSCHE POST AG - REG156 487
2.108 418 8967 950 188EURDEUTSCHE TELEKOM AG - REG526 181
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.512 025 5501 915 334EUREDP - ENERGIAS DE PORTUGAL SA438 241
0.13529 802539 528EURELISA OYJ11 227
0.18711 971792 965EURENAGAS SA39 292
0.271 096 1261 153 886EURENDESA SA50 143
2.6510 614 8459 960 805EURENEL SPA1 284 002
0.893 566 7913 563 175EURENGIE SA (ISIN FR0010208488)288 342
0.993 956 5893 788 036EURENI SPA398 448
0.893 553 5653 297 380EURE.ON SE354 435
0.331 305 4781 116 295EURERSTE GROUP BANK AG44 104
0.05211 724214 082EURETABLISSEMENTS FRANZ COLRUYT NV4 292
0.24964 018839 830EUREVONIK INDUSTRIES AG33 105
0.291 169 7071 014 468EUREXOR NV17 121
0.381 530 8581 281 184EURFLUTTER ENTERTAINMENT PLC9 013
0.381 532 0561 354 888EURFORTUM OYJ70 117
0.562 227 4752 348 815EURFRESENIUS MEDICAL CARE AG & CO KGAA33 668
0.672 698 3252 665 409EURFRESENIUS SE & CO KGAA66 006
0.06243 249240 585EURFUCHS PETROLUB SE - PFD5 486
0.19760 478783 928EURGALP ENERGIA SGPS SA79 134
0.22880 503913 159EURGECINA SA7 238
0.401 622 2641 452 477EURGROUPE BRUXELLES LAMBERT SA17 831
0.371 464 0221 397 912EURHANNOVER RUECK SE - REG9 519
0.451 790 6361 431 232EURHEIDELBERGCEMENT AG23 493
0.371 502 3291 405 809EURHEINEKEN HOLDING NV18 188
0.491 973 1621 811 330EURHEINEKEN NV20 460
0.341 356 6941 275 166EURHENKEL AG & CO KGAA16 405
0.672 687 7212 474 593EURHENKEL AG & CO KGAA - PFD28 126
0.04152 217154 661EURHOCHTIEF AG1 952
2.7110 852 5499 999 186EURIBERDROLA SA965 959
1.636 545 8585 194 146EURING GROEP NV615 791
1.516 051 6525 076 087EURINTESA SANPAOLO SPA2 607 347
0.642 548 6772 255 100EURKBC GROUP NV39 441
0.17678 963636 780EURKLEPIERRE SA30 778
0.311 227 0851 256 518EURKONE OYJ - B18 780
0.973 890 7104 088 945EURKONINKLIJKE AHOLD DELHAIZE NV173 770
0.401 616 3491 443 642EURKONINKLIJKE KPN NV563 974
0.10415 976474 949EURKONINKLIJKE VOPAK NV10 918
0.20802 900713 635EURLANXESS13 115
0.23921 838777 830EURMEDIOBANCA BANCA DI CREDITO FINANZIARIO SPA98 047
0.15615 847542 299EURMTU AERO ENGINES AG2 934
1.335 322 4565 266 788EURMUENCHENER RUECKVERSICHERUNGS-GESELLSCHAFT AG IN

MUENCHEN - REG
22 117

0.15607 438459 551EURNATIXIS SA149 468
0.24979 516898 338EURNATURGY ENERGY GROUP SA45 922
0.491 950 7551 638 715EURNN GROUP NV46 927
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.24953 483806 600EUROMV AG23 250
0.813 259 7843 436 000EURORANGE SA314 955
0.15616 350642 909EURORION OYJ - B16 735
1.415 645 7325 285 181EURPERNOD RICARD SA33 074
0.261 058 579721 699EURPORSCHE AUTOMOBIL HOLDING SE - PFD12 087
0.22899 010725 655EURPOSTE ITALIANE SPA82 478
0.11425 768456 841EURPROXIMUS SADP24 014
0.471 895 9261 383 155EURPUBLICIS GROUPE SA35 201
0.11425 064408 876EURRAIFFEISEN BANK INTERNATIONAL AG23 368
0.18734 538610 305EURRANDSTAD NV12 226
0.05196 289207 896EURRATIONAL AG283
0.261 043 8321 122 443EURRED ELECTRICA CORP SA68 336
0.251 017 3161 058 491EURRENAULT SA30 345
0.592 355 0182 149 891EURREPSOL SA236 971
0.803 198 6613 315 260EURRWE AG101 416
0.732 938 0032 683 001EURSAMPO OYJ - A74 361
3.8915 610 50915 049 326EURSANOFI178 876
2.8211 312 8199 327 865EURSCHNEIDER ELECTRIC SE85 046
0.17673 611715 965EURSCOR SE25 032
0.10381 619530 247EURSES SA60 536
4.1816 765 29013 546 352EURSIEMENS AG - REG120 770
0.411 646 6891 358 768EURSMURFIT KAPPA GROUP PLC38 691
0.371 489 8551 438 901EURSNAM SPA318 345
0.763 029 4052 443 388EURSOCIETE GENERALE SA127 985
0.291 160 658991 024EURSODEXO SA13 967
0.311 237 8601 058 701EURSOLVAY SA11 700
0.562 234 8711 788 832EURSTELLANTIS NV161 666
0.361 463 0111 250 260EURSTORA ENSO OYJ - R91 840
0.271 083 542821 458EURSUEZ SA54 559
0.15602 342530 954EURTELECOM ITALIA SPA/MILANO1 320 056
0.12464 381393 724EURTELECOM ITALIA SPA/MILANO - RSP951 601
0.10397 413398 017EURTELEFONICA DEUTSCHLAND HOLDING AG164 356
0.773 079 4673 266 341EURTELEFONICA SA799 135
0.17667 801541 756EURTENARIS SA74 548
0.341 361 6021 356 376EURTERNA RETE ELETTRICA NAZIONALE SPA222 121
0.361 426 0841 279 365EURTHALES SA16 821
3.6514 652 81515 004 048EURTOTAL SE397 904
0.371 499 3771 590 035EURUNIBAIL RODAMCO REITS21 860
0.722 872 8423 058 023EURUNICREDIT SPA335 534
0.24964 084902 177EURUNIPER SE31 776
0.15589 743572 811EURUNITED INTERNET AG - REG16 845
0.682 742 6632 351 069EURUPM-KYMMENE OYJ84 260
0.562 253 6631 751 261EURVEOLIA ENVIRONNEMENT SA85 076
1.887 524 6887 165 133EURVINCI SA82 327
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.953 799 2613 364 515EURVIVENDI SE131 009
0.16661 424493 292EURVOESTALPINE AG18 322
0.341 353 761877 613EURVOLKSWAGEN AG5 124
1.586 348 8774 648 933EURVOLKSWAGEN AG - PFD29 298
1.164 637 2424 584 404EURVONOVIA SE84 869
0.19752 105579 772EURWARTSILA OYJ ABP70 061
0.12468 925395 750EURWENDEL SE4 236

99.41398 661 927356 549 691Total Shares

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.301 186 2571 043 809EURELECTRICITE DE FRANCE SA FRN 97 876

0.301 186 2571 043 809Total Supranationals, Governments and Local Public Authorities, Debt Instruments

357 593 500 399 848 184 99.71
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

357 593 500 399 848 184 99.71Total Investments

APRIL 30, 2021
Lyxor Index Fund 

LYXOR Index Fund - Lyxor MSCI EMU Value (DR) UCITS ETF

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity



129

13.62Banks 32.53Germany
8.62Non-life Insurance 31.47France
8.02Automobiles and Parts 9.16Spain
7.11Electricity 8.01Italy
6.13Pharmaceuticals and Biotechnology 7.45Netherlands
6.03Oil, Gas and Coal 3.62Belgium
5.20Construction and Materials 2.94Finland
4.78Telecommunications Service Providers 2.00Ireland
4.77General Industrials 0.83Austria
4.42Beverages 0.69Portugal
4.37Chemicals 0.63Luxembourg
3.83Gas, Water and Multi-utilities 0.38United Kingdom
2.82Technology Hardware and Equipment 99.71
2.42Personal Care, Drug and Grocery Stores 
2.20Industrial Transportation
2.01Aerospace and Defense
1.43Food Producers
1.43Life Insurance
1.42Media
1.28Real Estate Investment and Services
1.23Health Care Providers
1.22Software and Computer Services
1.05Industrial Materials
0.99Investment Banking and Brokerage Services 
0.91Real Estate Investment Trusts
0.75Travel and Leisure
0.57Industrial Metals and Mining
0.54Industrial Engineering
0.30Governments
0.24Alternative Energy

99.71

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor MSCI EMU Value (DR) UCITS ETF

Economic classification Geographical classification% %
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Bonds

0.33106 929106 425USDBORGWARNER INC 2.65% 01/07/2027102 000
0.32104 435104 376USDEXXON MOBIL CORP 2.019% 16/08/2024100 000
0.78252 227252 396USDJPMORGAN CHASE & CO FRN 18/06/2022252 000
0.93302 103301 056USDKREDITANSTALT FUER WIEDERAUFBAU 1.75% 14/09/2029298 000
0.2683 88783 918USDKREDITANSTALT FUER WIEDERAUFBAU 2% 30/11/202183 000
0.1341 00041 004USDNEXTERA ENERGY CAPITAL HOLDINGS INC FRN 22/02/202341 000
0.2477 25878 489USDQWEST CORP 6.75% 01/12/202175 000
0.34109 806109 803USDWESTPAC BANKING CORP FRN 11/01/2023109 000

3.331 077 6451 077 467Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

1.03333 869333 977USDASIAN DEVELOPMENT BANK 3.125% 26/09/2028299 000
0.69224 088224 391USDEUROPEAN INVESTMENT BANK 2.375% 24/05/2027209 000
0.0930 46730 364USDUNITED STATES TREASURY NOTE/BOND 0.5% 31/10/202731 900
0.00835940USDUNITED STATES TREASURY NOTE/BOND 1.125% 15/05/20401 000
0.00832843USDUNITED STATES TREASURY NOTE/BOND 1.125% 15/08/20401 000
0.2479 33688 489USDUNITED STATES TREASURY NOTE/BOND 1.25% 15/05/2050102 400
2.07670 058651 588USDUNITED STATES TREASURY NOTE/BOND 1.375% 15/08/2050837 000
10.613 438 5213 438 636USDUNITED STATES TREASURY NOTE/BOND 1.375% 31/08/20263 362 600
0.90290 263297 094USDUNITED STATES TREASURY NOTE/BOND 1.5% 31/01/2027283 000
0.2063 27163 235USDUNITED STATES TREASURY NOTE/BOND 1.625% 15/05/202661 000
23.997 773 2187 786 459USDUNITED STATES TREASURY NOTE/BOND 1.625% 30/11/20267 518 300
2.07669 665676 215USDUNITED STATES TREASURY NOTE/BOND 2% 15/11/2026635 200
0.53173 011174 732USDUNITED STATES TREASURY NOTE/BOND 2.25% 15/08/2049174 800
2.95957 3501 082 285USDUNITED STATES TREASURY NOTE/BOND 2.5% 15/05/2046919 700
3.571 157 2581 203 705USDUNITED STATES TREASURY NOTE/BOND 2.875% 15/05/20281 046 700
0.39125 540142 017USDUNITED STATES TREASURY NOTE/BOND 2.875% 15/05/2043112 600
2.44790 859817 636USDUNITED STATES TREASURY NOTE/BOND 2.875% 15/08/2028714 800
5.181 678 7971 704 989USDUNITED STATES TREASURY NOTE/BOND 3% 15/02/20481 467 700
29.439 537 4649 820 000USDUNITED STATES TREASURY NOTE/BOND 3.375% 15/11/20487 783 700
0.33105 849107 076USDUNITED STATES TREASURY NOTE/BOND 3.75% 15/11/204383 100
9.873 200 0923 419 322USDUNITED STATES TREASURY NOTE/BOND 4.375% 15/05/20412 336 500

96.5831 300 64332 063 993Total Supranationals, Governments and Local Public Authorities, Debt Instruments

33 141 460 32 378 288 99.91
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

33 141 460 32 378 288 99.91Total Investments
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96.58Governments 96.66United States of America
2.31Banks 1.19Germany
0.33Automobiles and Parts 1.03Philippines
0.32Oil, Gas and Coal 0.69Luxembourg
0.24Telecommunications Service Providers 0.34Australia
0.13Electricity 99.91

99.91

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor BofAML $ Short Term High Yield Bond UCITS ETF

Economic classification Geographical classification% %



132The accompanying notes form an integral part of these financial statements.

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Bonds

0.36484 723482 845EURABH FINANCIAL LTD VIA ALFA HOLDING ISSUANCE PLC 2.7% 11/06/2023475 000
0.63832 704832 444EURACCOR SA FRN PERPETUAL  (ISIN FR0013399177)800 000
0.63832 800821 956EURACCOR SA 1.25% 25/01/2024800 000
0.56745 325740 594EURACCOR SA 3.625% 17/09/2023700 000
0.56741 126740 998EURALGECO GLOBAL FINANCE PLC - REGS - 6.5% 15/02/2023727 000
0.08104 751104 958EURALLIANDER NV 0.875% 22/04/2026100 000
0.25326 438326 166EURALMAVIVA-THE ITALIAN INNOVATION CO SPA - REGS - 7.25% 15/10/2022320 000
0.37492 751493 095EURARCELORMITTAL SA 0.95% 17/01/2023487 000
4.015 334 9215 319 552EURARCELORMITTAL 2.25% 17/01/20245 088 000
0.54711 452711 046EURAUTOSTRADE PER L’ITALIA SPA 1.625% 12/06/2023700 000
0.841 111 4291 112 141EURBALL CORP 0.875% 15/03/20241 100 000
0.831 100 1291 099 606EURBALL CORP 4.375% 15/12/2023994 000
1.902 522 0312 536 954EURBANCO BPM SPA 1% 23/01/20252 407 000
0.08101 321101 584EURBANCO COMERCIAL PORTUGUES SA 0.75% 31/05/2022100 000
0.871 158 2451 168 409EURBANCO SANTANDER SA 1.125% 27/11/20241 100 000
0.47623 172624 507EURBERTELSMANN SE & CO KGAA FRN 23/04/2075 (ISIN XS1222591023)600 000
0.08102 048102 513EURBG ENERGY CAPITAL PLC 1.25% 21/11/2022100 000
0.41538 840538 495EURCAISSE FRANCAISE DE FINANCEMENT LOCAL 1% 25/04/2028500 000
0.63833 934837 318EURCARNIVAL CORP 1.875% 07/11/2022842 000
0.951 257 9121 264 195EURCASINO GUICHARD PERRACHON SA FRN 25/01/20231 200 000
0.38499 725502 916EURCASINO GUICHARD PERRACHON SA 1.865% 13/06/2022500 000
0.48631 890631 812EURCELLNEX TELECOM SA 2.375% 16/01/2024600 000
0.70935 604949 788EURCELLNEX TELECOM SA 3.125% 27/07/2022900 000
0.60794 462789 188EURCOTY INC - REGS - 4% 15/04/2023799 000
1.181 561 7251 572 285EURCREDIT AGRICOLE ITALIA SPA 0.625% 13/01/20261 500 000
0.26346 047345 445EURCROWN EUROPEAN HOLDINGS SA - REGS - 0.75% 15/02/2023344 000
0.72957 710956 751EURCROWN EUROPEAN HOLDINGS SA - REGS - 2.25% 01/02/2023931 000
0.801 060 1101 068 429EURCROWN EUROPEAN HOLDINGS SA - REGS - 4% 15/07/20221 022 000
0.0682 90782 994EURDEUTSCHE TELEKOM AG 0.5% 05/07/202781 000
1.271 691 6971 703 142EURDKT FINANCE APS - REGS - 7% 17/06/20231 653 000
0.40525 665525 764EURDOMETIC GROUP AB 3% 13/09/2023500 000
0.62829 319816 134EUREC FINANCE PLC - REGS - 2.375% 15/11/2022842 000
0.37488 017487 291EUREDREAMS ODIGEO SA - REGS - 5.5% 01/09/2023499 000
1.441 909 4481 925 188EUREG GLOBAL FINANCE PLC - REGS - 3.625% 07/02/20241 972 000
0.62816 956803 902EURESSELUNGA SPA 0.875% 25/10/2023803 000
1.081 436 0111 437 138EUREUROFINS SCIENTIFIC SE FRN PERPETUAL  (ISIN XS1224953882)1 334 000
0.37496 492495 920EUREUROFINS SCIENTIFIC SE FRN PERPETUAL  (ISIN XS2051471105)484 000
0.08100 745101 279EURFCA BANK SPA/IRELAND 1% 15/11/2021100 000
0.31413 319398 580EURFERROVIAL NL BV FRN PERPETUAL 415 000
0.26340 841339 927EURFORD MOTOR CREDIT CO LLC FRN 07/12/2022346 000
0.25334 020333 796EURFORD MOTOR CREDIT CO LLC FRN 14/05/2021334 000
3.494 651 7034 665 248EURFORD MOTOR CREDIT CO LLC 1.514% 17/02/20234 601 000
1.231 636 1171 639 030EURFORD MOTOR CREDIT CO LLC 3.021% 06/03/20241 563 000
0.60793 964799 530EURGESTAMP FUNDING LUXEMBOURG SA - REGS - 3.5% 15/05/2023793 000
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133The accompanying notes form an integral part of these financial statements.

Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.29382 737382 282EURGOODYEAR EUROPE BV - REGS - 3.75% 15/12/2023381 000
0.15197 182196 995EURHYPO TIROL BANK AG 0.01% 11/03/2031200 000
0.58773 472673 376EURINTERNATIONAL CONSOLIDATED AIRLINES GROUP SA 0.5% 04/07/2023800 000
1.031 372 6261 373 810EURKRAFT HEINZ FOODS CO 2% 30/06/20231 323 000
2.643 515 8413 512 388EURKREDITANSTALT FUER WIEDERAUFBAU 0% 15/06/20293 478 000
1.151 525 2441 518 143EURK+S AG 2.625% 06/04/20231 520 000
0.69910 845902 246EURK+S AG 3% 20/06/2022900 000
0.61816 056817 883EURK+S AG 4.125% 06/12/2021800 000
0.65859 081849 954EURLANXESS AG  FRN 06/12/2076801 000
0.70926 004915 510EURLHMC FINCO SARL - REGS - 6.25% 20/12/2023911 000
0.32430 413430 690EURLOXAM SAS - REGS - 3.5% 03/05/2023430 000
1.451 929 0231 929 454EURLOXAM SAS - REGS - 3.5% 15/04/20221 925 000
0.35467 864462 277EURMAXIMA GRUPE UAB 3.25% 13/09/2023445 000
4.275 682 8525 712 051EURNATURGY FINANCE BV FRN PERPETUAL 5 400 000
0.32427 976427 621EURNEXANS SA 3.75% 08/08/2023400 000
0.31407 112407 052EURNH HOTEL GROUP SA - REGS - 3.75% 01/10/2023453 000
0.24313 059312 578EURNOKIA OYJ 2% 15/03/2024300 000
0.25328 000327 269EURNORDEX SE - REGS - 6.5% 01/02/2023320 000
1.612 139 5672 011 522EURNORICAN A/S 4.5% 15/05/20232 210 000
0.53700 844678 639EURNOVOMATIC AG 1.625% 20/09/2023730 000
0.951 255 2601 255 305EURORANO SA 3.125% 20/03/20231 200 000
0.51682 202678 094EURPLATIN 1426 GMBH - REGS - 5.375% 15/06/2023675 000
0.57752 154752 298EURPLAYTECH PLC 3.75% 12/10/2023739 000
0.20262 141262 223EURPRESTIGEBIDCO GMBH - REGS - 6.25% 15/12/2023258 000
0.37494 602477 424EURPROMONTORIA HOLDING 264 BV - REGS - 6.75% 15/08/2023505 000
0.20260 898264 305EURRAFFINERIE HEIDE GMBH - REGS - 6.375% 01/12/2022300 000
0.20267 174267 240EURRENAULT SA 1% 08/03/2023266 000
0.08106 474107 620EURROBERT BOSCH GMBH 1.75% 08/07/2024100 000
2.773 692 4943 693 455EURROYAL SCHIPHOL GROUP NV 0% 22/04/20253 687 000
0.31416 834419 414EURSAFARI VERWALTUNGS GMBH - REGS - 5.375% 30/11/2022435 000
0.17229 574230 675EURSAIPEM FINANCE INTERNATIONAL BV - EMTN - 2.75% 05/04/2022225 000
0.56740 136747 368EURSAIPEM FINANCE INTERNATIONAL BV 3.75% 08/09/2023699 000
0.51671 311671 570EURSCHAEFFLER AG 1.125% 26/03/2022665 000
3.524 684 7644 687 370EURSCHAEFFLER AG 1.875% 26/03/20244 512 000
0.49650 634651 996EURSEALED AIR CORP - REGS - 4.5% 15/09/2023600 000
1.171 551 6541 548 310EURSES SA FRN PERPETUAL 1 405 000
1.782 360 2602 368 713EURSES SA VAR PERPETUAL FRN PERPETUAL 2 300 000
0.67893 767894 157EURSOLVAY FINANCE SACA FRN PERPETUAL  (ISIN XS0992293901)809 000
0.57754 502754 607EURSOLVAY SA FRN PERPETUAL  (ISIN BE6309987400)700 000
0.56738 381735 011EURSPIE SA 3.125% 22/03/2024700 000
1.912 531 9242 550 681EURSTEDIN HOLDING NV 0.5% 14/11/20292 502 000
0.0112 32712 344EURSUDZUCKER INTERNATIONAL FINANCE BV 1.25% 29/11/202312 000
0.24323 821306 097EURTAKKO LUXEMBOURG 2 SCA - REGS - 5.375% 15/11/2023361 000
0.08103 487103 490EURTDF INFRASTRUCTURE SASU 2.875% 19/10/2022100 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.951 259 2081 262 512EURTELECOM ITALIA SPA 3.25% 16/01/20231 197 000
0.57755 769756 766EURTELECOM ITALIA SPA 3.625% 19/01/2024701 000
0.0452 05752 712EURTELECOM ITALIA SPA/MILANO 5.25% 10/02/202250 000
0.08111 702111 854EURTELEFONICA EUROPE BV FRN PERPETUAL  (ISIN XS1050461034)100 000
1.231 633 7601 583 197EURTELEFONICA EUROPE BV FRN PERPETUAL  (ISIN XS1731823255)1 600 000
1.552 061 4202 063 449EURTELEFONICA EUROPE BV FRN PERPETUAL  (ISIN XS1795406575)2 000 000
0.61810 576800 676EURTEREOS FINANCE GROUPE I SA 4.125% 16/06/2023800 000
1.461 935 7131 933 204EURTHYSSENKRUPP AG 1.875% 06/03/20231 930 000
2.263 012 8943 009 578EURTHYSSENKRUPP AG 2.875% 22/02/20242 950 000
0.0223 31323 401EURTOYOTA MOTOR CREDIT CORP 0.75% 21/07/202223 000
0.10128 408129 689EURURENCO FINANCE NV 2.25% 05/08/2022125 000
0.68904 500892 559EURVALEO SA 0.375% 12/09/2022900 000
0.61806 960808 047EURVALEO SA 0.625% 11/01/2023800 000
0.811 080 3901 089 170EURVALEO SA 3.25% 22/01/20241 000 000
2.142 839 5342 851 269EURVERISURE HOLDING AB - REGS - 3.5% 15/05/20232 809 000
4.235 635 6565 621 283EURZF NORTH AMERICA CAPITAL INC 2.75% 27/04/20235 400 000
0.52696 210697 918EUR3AB OPTIQUE DEVELOPPEMENT SAS - REGS - 4% 01/10/2023690 000

87.02115 581 189115 299 644Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.841 109 2511 113 954EURCAISSE D’AMORTISSEMENT DE LA DETTE SOCIALE 0% 25/02/20281 100 000
0.16214 395215 575EURDEUTSCHE BUNDESREPUBLIK COUPON STRIPS 0% 04/07/2025209 886
0.44580 945595 669EURDEUTSCHE BUNDESREPUBLIK COUPON STRIPS 0% 04/07/2027566 645.57
1.351 796 2181 825 951EURDEUTSCHE BUNDESREPUBLIK COUPON STRIPS 0% 04/07/20281 751 016
0.16216 972193 344EURDEUTSCHE BUNDESREPUBLIK PRINCIPAL STRIPS 0% 04/01/2028209 911
1.351 795 6201 821 469EURDEUTSCHE BUNDESREPUBLIK PRINCIPAL STRIPS 0% 04/01/20301 742 035
1.491 977 7971 728 726EURDEUTSCHE BUNDESREPUBLIK PRINCIPAL STRIPS 0% 04/01/20311 927 940
1.562 066 2361 933 904EURDEUTSCHE BUNDESREPUBLIK PRINCIPAL STRIPS 0% 04/01/20372 086 496
1.251 654 0861 617 408EURDEUTSCHE BUNDESREPUBLIK PRINCIPAL STRIPS 0% 04/07/20391 697 308
1.471 948 4982 096 229EURDEUTSCHE BUNDESREPUBLIK PRINCIPAL STRIPS 0% 04/07/20422 038 519
0.00944950EURDEUTSCHE BUNDESREPUBLIK PRINCIPAL STRIPS 0% 04/07/20441 003
0.00955898EURDUTCH FUNGIBLE STRIP 0% 15/01/2027933
1.892 513 8782 469 852EURFRENCH REPUBLIC GOVERNMENT BOND OAT FRN 25/07/20271 810 285
0.45598 413601 118EURFRENCH REPUBLIC GOVERNMENT BOND OAT FRN 25/07/2031516 148
0.00837844EURFRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0%

25/04/2043
1 001

0.004 9804 209EURFRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0%
25/04/2048

6 421

0.001 5801 596EURFRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0%
25/04/2049

2 069

0.00932969EURFRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0%
25/10/2038

1 037

0.001 9411 932EURKINGDOM OF BELGIUM GOVERNMENT BOND COUPON STRIP 0%
22/06/2037

2 118

0.00920933EURLAND BERLIN 0.1% 18/01/20411 000
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135The accompanying notes form an integral part of these financial statements.

Supranationals, Governments and Local Public Authorities, Debt Instruments (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.00913929EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 0% 20/10/20401 000
0.00837830EURSPAIN GOVERNMENT BOND COUPON STRIP 0% 30/07/20391 042

12.4116 487 14816 227 289Total Supranationals, Governments and Local Public Authorities, Debt Instruments

131 526 933 132 068 337 99.43
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

131 526 933 132 068 337 99.43Total Investments
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30.85Investment Banking and Brokerage Services 24.79Germany
12.41Governments 16.30France
8.61Telecommunications Service Providers 13.72Netherlands
7.86General Industrials 13.29United States of America
7.22Automobiles and Parts 10.69Luxembourg
7.22Banks 6.03Italy
5.11Travel and Leisure 2.94Spain
4.39Industrial Metals and Mining 2.88Denmark
3.66Chemicals 2.70United Kingdom
1.92Personal Care, Drug and Grocery Stores 2.53Sweden
1.64Food Producers 0.68Austria
1.45Medical Equipment and Services 0.63Panama
1.27Gas, Water and Multi-utilities 0.57Belgium
0.88Pharmaceuticals and Biotechnology 0.57Isle of Man
0.86Retailers 0.44Ireland
0.85Industrial Transportation 0.35Lithuania
0.56Industrial Support Services 0.24Finland
0.56Real Estate Investment and Services 0.08Portugal
0.55Media 99.43
0.40Leisure Goods
0.40Technology Hardware and Equipment
0.27Oil, Gas and Coal
0.25Alternative Energy
0.24Telecommunications Equipment

99.43

Lyxor Index Fund 
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LYXOR Index Fund - Lyxor BofAML € Short Term High Yield Bond UCITS ETF

Economic classification Geographical classification% %
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Supranationals, Governments and Local Public Authorities, Debt Instruments

2.886 331 4937 042 379EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/20507 028 120
5.5312 148 31612 924 922EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.25% 15/08/20489 770 790
7.3616 177 10016 863 794EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.5% 15/08/204610 456 470
0.471 038 9241 087 911EURFINLAND GOVERNMENT BOND 0.125% 15/04/20521 200 000
0.711 548 5911 610 315EURFINLAND GOVERNMENT BOND 1.375% 15/04/20471 278 000
0.841 849 9892 261 482EURFRENCH REPUBLIC GOVERNMENT BOND OAT 0.5% 25/05/20722 399 840
4.269 353 93010 365 849EURFRENCH REPUBLIC GOVERNMENT BOND OAT 0.75% 25/05/20529 868 160
5.6412 391 42213 372 305EURFRENCH REPUBLIC GOVERNMENT BOND OAT 1.5% 25/05/205010 721 820
2.555 594 6965 963 277EURFRENCH REPUBLIC GOVERNMENT BOND OAT 1.75% 25/05/20664 455 830
5.7612 642 16313 130 354EURFRENCH REPUBLIC GOVERNMENT BOND OAT 2% 25/05/20489 859 590
5.3311 696 94612 294 058EURFRENCH REPUBLIC GOVERNMENT BOND OAT 4% 25/04/20556 191 940
5.1411 296 02611 917 282EURFRENCH REPUBLIC GOVERNMENT BOND OAT 4% 25/04/20605 723 970
1.142 503 2942 622 966EURIRELAND GOVERNMENT BOND 1.5% 15/05/20502 164 150
1.493 268 2213 536 361EURITALY BUONI POLIENNALI DEL TESORO 1.7% 01/09/20513 428 000
0.751 646 7431 651 303EURITALY BUONI POLIENNALI DEL TESORO 2.15% 01/03/20721 714 000
2.796 118 3746 095 912EURITALY BUONI POLIENNALI DEL TESORO 2.45% 01/09/20505 429 000
3.207 028 7026 605 951EURITALY BUONI POLIENNALI DEL TESORO 2.7% 01/03/20475 935 000
1.763 856 6823 728 686EURITALY BUONI POLIENNALI DEL TESORO 2.8% 01/03/20673 303 000
3.327 298 2656 842 638EURITALY BUONI POLIENNALI DEL TESORO 3.25% 01/09/20465 624 000
3.447 548 1297 070 026EURITALY BUONI POLIENNALI DEL TESORO 3.45% 01/03/20485 616 000
3.006 582 1696 273 414EURITALY BUONI POLIENNALI DEL TESORO 3.85% 01/09/20494 574 000
0.641 403 0141 518 796EURKINGDOM OF BELGIUM GOVERNMENT BOND 0.65% 22/06/20711 714 170
2.034 446 4974 567 779EURKINGDOM OF BELGIUM GOVERNMENT BOND 1.6% 22/06/20473 793 130
1.393 049 5103 189 040EURKINGDOM OF BELGIUM GOVERNMENT BOND 1.7% 22/06/20502 540 750
1.483 242 1213 470 647EURKINGDOM OF BELGIUM GOVERNMENT BOND 2.15% 22/06/20662 341 220
1.342 940 2253 079 409EURKINGDOM OF BELGIUM GOVERNMENT BOND 2.25% 22/06/20572 124 210
1.112 444 2552 783 576EURNETHERLANDS GOVERNMENT BOND 0% 15/01/20522 786 810
4.129 053 1469 440 173EURNETHERLANDS GOVERNMENT BOND 2.75% 15/01/20475 670 550
0.42924 087957 180EURPORTUGAL OBRIGACOES DO TESOURO OT 1% 12/04/20521 028 500
0.30649 558649 620EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 0.7% 20/04/2071685 000
0.821 800 9461 946 037EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 0.75% 20/03/20511 755 000
0.43934 0641 204 603EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 0.85% 30/06/21201 029 000
0.541 181 5171 248 085EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 1.5% 02/11/2086908 000
1.413 092 8743 190 686EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 1.5% 20/02/20472 534 000
1.543 370 9703 728 676EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 2.1% 20/09/21172 057 000
1.222 680 9742 805 676EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 3.8% 26/01/20621 294 000
2.305 045 0035 462 009EURSPAIN GOVERNMENT BOND 1% 31/10/20505 626 000
0.681 503 1951 595 573EURSPAIN GOVERNMENT BOND 1.45% 31/10/20711 714 000
2.956 488 4076 584 753EURSPAIN GOVERNMENT BOND 2.7% 31/10/20484 968 000
3.637 978 0857 958 781EURSPAIN GOVERNMENT BOND 2.9% 31/10/20465 934 000
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138The accompanying notes form an integral part of these financial statements.

Supranationals, Governments and Local Public Authorities, Debt Instruments (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

3.567 823 0048 213 640EURSPAIN GOVERNMENT BOND 3.45% 30/07/20665 105 000

99.27217 971 627226 855 924Total Supranationals, Governments and Local Public Authorities, Debt Instruments

226 855 924 217 971 627 99.27
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

226 855 924 217 971 627 99.27Total Investments
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99.27Governments 29.53France

99.27 19.74Italy
15.78Germany
13.13Spain
6.87Belgium
6.24Austria
5.24Netherlands
1.18Finland
1.14Ireland
0.42Portugal

99.27

Lyxor Index Fund 
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Economic classification Geographical classification% %



140The accompanying notes form an integral part of these financial statements.

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Bonds

2.281 412 0341 431 832EURABBOTT IRELAND FINANCING DAC 1.5% 27/09/20261 315 000
0.52323 716324 892EURABBVIE INC 0.75% 18/11/2027315 000
0.17105 356107 070EURAEROPORTS DE PARIS 1% 13/12/2027100 000
1.23759 467769 229EURALLIANDER NV 0.875% 24/06/2032725 000
1.36841 506841 760EURAMERICAN HONDA FINANCE CORP 0.35% 26/08/2022834 000
0.0639 20739 168EURANHEUSER-BUSCH INBEV SA/NV 2% 17/03/202835 000
0.16101 64498 864EURARCELORMITTAL SA 1% 19/05/2023100 000
2.141 321 1481 323 260EURARCELORMITTAL 2.25% 17/01/20241 260 000
1.16716 828720 355EURARGENTA SPAARBANK NV 1% 13/10/2026700 000
0.34211 706211 953EURAROUNDTOWN SA 1.625% 31/01/2028200 000
0.16101 362101 306EURAT&T INC FRN 05/09/2023100 000
0.86534 500535 615EURAT&T INC 0.25% 04/03/2026532 000
2.291 417 1781 414 242EURAT&T INC 1.6% 19/05/20281 320 000
0.17108 087108 267EURAT&T INC 1.8% 05/09/2026100 000
1.47906 372904 877EURBANCO BILBAO VIZCAYA ARGENTARIA SA FRN 09/03/2023900 000
0.33201 036201 072EURBANCO BILBAO VIZCAYA ARGENTARIA SA FRN 12/04/2022200 000
2.451 514 9251 513 385EURBANCO SANTANDER SA FRN 28/03/20231 500 000
1.641 015 1561 027 028EURBANK OF AMERICA CORP FRN 08/08/20291 014 000
0.0426 15226 387EURBASF FINANCE EUROPE NV 0.75% 10/11/202625 000
0.014 2124 299EURBASF SE 0.875% 15/11/20274 000
2.301 420 2071 424 728EURBASF SE 0.875% 22/05/20251 360 000
0.16101 146101 299EURBAYER AG 0.375% 06/07/2024100 000
1.55958 550970 055EURBAYER AG 0.625% 12/07/20311 000 000
0.33204 138206 276EURBAYER AG 1.375% 06/07/2032200 000
0.17105 762104 813EURBAYER CAPITAL CORP BV 1.5% 26/06/2026100 000
2.111 307 1891 307 176EURBMW FINANCE NV FRN 24/06/20221 300 000
2.321 431 3161 434 308EURBMW FINANCE NV 0.375% 10/07/20231 412 000
0.0639 09739 204EURBMW FINANCE NV 0.75% 12/07/202438 000
0.0745 73245 780EURBMW FINANCE NV 0.875% 03/04/202544 000
1.831 133 5471 142 180EURBNG BANK NV 0.125% 19/04/20331 148 000
0.50310 521311 259EURBNP PARIBAS SA FRN 17/04/2029300 000
1.20741 274745 474EURBNP PARIBAS SA 1.125% 11/06/2026711 000
0.65403 336403 784EURBPCE SA FRN 09/03/2022400 000
1.30803 928811 784EURBPCE SFH SA 0.01% 29/01/2029800 000
0.22138 580139 371EURCAISSE DE REFINANCEMENT DE L’HABITAT SA 3.3% 23/09/2022131 509
0.1696 616101 165EURCIE GENERALE DES ETABLISSEMENTS MICHELIN SCA 0.25% 02/11/2032100 000
0.69424 976423 316EURCITIGROUP INC FRN 24/07/2026403 000
2.121 312 6811 334 669EURCOMCAST CORP 0.75% 20/02/20321 303 000
0.001 0401 042EURCOMMERZBANK AG 1% 04/03/20261 000
0.1381 99882 339EURCREDIT MUTUEL - CIC HOME LOAN SFH SA 0.375% 12/09/202281 000
0.23142 510143 200EURCTP BV 0.75% 18/02/2027144 000
0.0955 49555 542EURDAIMLER AG 2% 27/02/203149 000
0.54330 913330 411EURDAIMLER INTERNATIONAL FINANCE BV 0.25% 06/11/2023328 000
0.16100 568100 996EURDASSAULT SYSTEMES SE 0% 16/09/2024100 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.22138 178139 276EURDEUTSCHE TELEKOM AG 0.5% 05/07/2027135 000
2.121 311 6091 331 709EURDH EUROPE FINANCE II SARL 0.75% 18/09/20311 314 000
0.26158 105158 020EURDIGITAL DUTCH FINCO BV 1% 15/01/2032159 000
0.44270 639271 070EURDIGITAL EURO FINCO LLC 2.5% 16/01/2026245 000
0.35213 713213 778EURDNB BANK ASA 0.05% 14/11/2023212 000
0.00986993EURENBW INTERNATIONAL FINANCE BV 0.5% 01/03/20331 000
0.1593 16495 195EURENEL SPA 5.625% 21/06/202770 000
0.18109 580106 337EURENI SPA 1.625% 17/05/2028100 000
1.891 169 7461 153 157EURENI SPA 2% 18/05/20311 037 000
0.018 0338 054EURE.ON SE 0% 28/08/20248 000
0.0215 18115 178EURE.ON SE 0.375% 20/04/202315 000
2.061 271 9431 276 587EURE.ON SE 0.375% 29/09/20271 255 000
0.0318 56518 643EURE.ON SE 0.875% 20/08/203118 000
0.001 0421 048EURE.ON SE 1% 07/10/20251 000
1.30804 528806 480EUREUROCAJA RURAL SCC 0.875% 01/10/2021800 000
0.57355 437356 154EURFERROVIE DELLO STATO ITALIANE SPA 0.375% 25/03/2028354 000
1.15714 007718 511EURFIDELITY NATIONAL INFORMATION SERVICES INC 1.5% 21/05/2027672 000
0.18110 649112 611EURFIDELITY NATIONAL INFORMATION SERVICES INC 2% 21/05/2030100 000
0.22135 273136 541EURFRESENIUS MEDICAL CARE AG & CO KGAA 1.5% 29/05/2030128 000
0.0320 32820 419EURFRESENIUS SE & CO KGAA 0.75% 15/01/202820 000
2.311 430 1281 431 171EURGOLDMAN SACHS GROUP INC FRN 09/09/20221 428 000
0.001 0411 042EURHEIDELBERGCEMENT AG 2.25% 30/03/20231 000
0.17105 015105 311EURHEMSO FASTIGHETS AB 1% 09/09/2026100 000
0.16101 592101 595EURHSBC BANK PLC FRN 08/03/2023100 000
2.141 325 2851 326 689EURHSBC BANK PLC FRN 14/09/20221 300 000
2.061 272 6901 279 448EURHSBC HOLDINGS PLC FRN 04/12/20241 223 000
0.16100 221100 578EURHSBC HOLDINGS PLC FRN 13/11/2026100 000
2.041 261 0321 261 692EURHSBC HOLDINGS PLC FRN 27/09/20221 258 000
1.12690 137694 921EURHYPO TIROL BANK AG 0.01% 11/03/2031700 000
0.18111 298113 929EURIBERDROLA FINANZAS SA 1.621% 29/11/2029100 000
0.19115 956119 064EURILLINOIS TOOL WORKS INC 2.125% 22/05/2030100 000
2.101 298 4441 314 316EURIMPERIAL BRANDS FINANCE NETHERLANDS BV 1.75% 18/03/20331 315 000
1.48914 121914 213EURING GROEP NV FRN 20/09/2023900 000
0.71436 976441 887EURINTERNATIONAL BUSINESS MACHINES CORP 1.5% 23/05/2029400 000
1.51931 470937 291EURINTESA SANPAOLO SPA 2.125% 26/05/2025867 000
2.051 269 5521 277 010EURIREN SPA 1% 01/07/20301 234 000
2.311 427 9741 430 763EURKNORR B BREMSE GROIP INC 1.125% 13/06/20251 363 000
2.501 538 8881 539 135EURMEDIOBANCA BANCA DI CREDITO FINANZIARIO SPA FRN 18/05/20221 530 000
0.57350 392353 343EURMEDTRONIC GLOBAL HOLDINGS SCA 0.75% 15/10/2032350 000
2.081 284 5211 288 410EURMEDTRONIC GLOBAL HOLDINGS SCA 1.125% 07/03/20271 219 000
0.80492 795496 928EURMMB SCF SACA 0.01% 14/10/2030500 000
0.64396 844398 436EURMONDELEZ INTERNATIONAL INC 0.25% 17/03/2028400 000
0.34211 002211 348EURNATURGY FINANCE BV 1.25% 15/01/2026200 000
2.041 260 1451 260 980EURNATWEST MARKETS PLC FRN 27/09/20211 256 000

APRIL 30, 2021
Lyxor Index Fund 

LYXOR Index Fund - Lyxor EuroMTS Covered Bond Aggregate UCITS ETF

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity



142The accompanying notes form an integral part of these financial statements.

Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.51314 970316 880EUROMV AG 1% 14/12/2026300 000
1.04641 133645 006EUROP CORPORATE BANK PLC 0.625% 12/11/2029640 000
2.021 246 0691 268 758EURORANGE SA 1.875% 12/09/20301 100 000
2.491 532 6131 532 611EURPHILIP MORRIS INTERNATIONAL INC 2.875% 03/03/20261 355 000
0.20126 359125 666EURRCI BANQUE SA FRN 12/01/2023126 000
0.0532 10632 099EURRCI BANQUE SA FRN 14/03/202232 000
0.1698 25598 545EURRCI BANQUE SA 0.625% 10/11/202198 000
0.0530 43030 441EURRCI BANQUE SA 0.75% 10/04/202330 000
0.22133 493133 459EURRCI BANQUE SA 0.75% 26/09/2022132 000
1.16715 568714 441EURSANEF SA 0.95% 19/10/2028700 000
0.17102 602102 390EURSBAB BANK AB 0.5% 13/05/2025100 000
0.0635 37535 522EURSIEMENS FINANCIERINGSMAATSCHAPPIJ NV 1.375% 06/09/203032 000
0.17105 244106 024EURSTEDIN HOLDING NV 0.5% 14/11/2029104 000
0.18110 757111 053EURTELENOR ASA 2.5% 22/05/2025100 000
1.30801 855813 932EURTERNA RETE ELETTRICA NAZIONALE SPA 1.375% 26/07/2027750 000
0.80491 775492 630EURTIKEHAU CAPITAL SCA 1.625% 31/03/2029500 000
0.18113 826115 577EURTOYOTA FINANCE AUSTRALIA LTD 2.28% 21/10/2027100 000
0.53325 500323 493EURUNIBAIL-RODAMCO SE 1.875% 15/01/2031300 000
0.51318 199318 458EURUNICREDIT SPA FRN 25/06/2025309 000
1.42877 935912 886EURUPJOHN FINANCE BV 1.908% 23/06/2032834 000
0.26160 674160 805EURVESTEDA FINANCE BV 1.5% 24/05/2027150 000
0.16101 881101 900EURVOLKSWAGEN FINANCIAL SERVICES AG 0.875% 12/04/2023100 000
0.015 5715 518EURVOLKSWAGEN FINANCIAL SERVICES AG 2.25% 01/10/20275 000
0.013 1513 151EURVOLKSWAGEN FINANCIAL SERVICES AG 2.5% 06/04/20233 000
0.54332 246333 069EURVOLKSWAGEN FINANCIAL SERVICES AG 3.375% 06/04/2028278 000
0.1484 49584 664EURVOLKSWAGEN LEASING GMBH 0.5% 12/01/202985 000
1.25771 967771 892EURVOLKSWAGEN LEASING GMBH 0.5% 20/06/2022766 000
0.23143 625143 614EURVOLKSWAGEN LEASING GMBH 1.125% 04/04/2024139 000
0.1168 47768 550EURVOLKSWAGEN LEASING GMBH 2.125% 04/04/202267 000
0.17102 279102 463EURVONOVIA FINANCE BV 0.625% 07/10/2027100 000

94.6758 529 36758 809 790Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.00852855EURDEUTSCHE BUNDESREPUBLIK COUPON STRIPS 0% 04/07/2022846
0.0211 31811 359EURDEUTSCHE BUNDESREPUBLIK COUPON STRIPS 0% 04/07/202311 176
0.25154 652156 980EURDEUTSCHE BUNDESREPUBLIK COUPON STRIPS 0% 04/07/2027150 845
0.00541503EURDEUTSCHE BUNDESREPUBLIK COUPON STRIPS 0% 04/07/2028527
1.661 022 4221 100 982EURDEUTSCHE BUNDESREPUBLIK PRINCIPAL STRIPS 0% 04/01/20371 032 448
1.61992 1001 103 878EURDEUTSCHE BUNDESREPUBLIK PRINCIPAL STRIPS 0% 04/07/20401 027 274
1.09671 278646 472EURFRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0%

25/04/2025
658 845.28

0.00933793EURFRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0%
25/04/2038

1 034
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Supranationals, Governments and Local Public Authorities, Debt Instruments (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.002 8432 845EURFRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0%
25/04/2043

3 399

0.001 9731 523EURFRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0%
25/04/2047

2 507

0.0211 2099 942EURFRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0%
25/04/2048

14 453

0.001 101925EURFRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0%
25/10/2037

1 205

0.0212 64011 378EURFRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0%
25/10/2038

14 057

0.002 4051 555EURITALY BUONI POLIENNALI DEL TESORO HYBRID STRIP 0% 01/08/20342 871
0.1485 51587 266EURLAND BERLIN 0.1% 18/01/204193 000
0.001 8261 865EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 0% 20/10/20402 000
0.1486 88887 903EURSTATE OF THE GRAND-DUCHY OF LUXEMBOURG 0% 24/03/203187 000

4.953 060 4963 227 024Total Supranationals, Governments and Local Public Authorities, Debt Instruments

62 036 814 61 589 863 99.62
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

62 036 814 61 589 863 99.62Total Investments
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29.48Banks 17.93United States of America
26.15Investment Banking and Brokerage Services 15.47Germany
8.04Telecommunications Service Providers 14.86Netherlands
5.41Gas, Water and Multi-utilities 11.61France
5.21Pharmaceuticals and Biotechnology 10.66Italy
4.95Governments 8.61United Kingdom
2.58Oil, Gas and Coal 7.55Luxembourg
2.50Industrial Engineering 5.72Spain
2.48Tobacco 2.28Ireland
2.30Chemicals 1.63Austria
2.30Industrial Metals and Mining 1.22Belgium
2.20Software and Computer Services 1.04Finland
1.90Industrial Transportation 0.52Norway
1.45Electricity 0.34Sweden
0.77Real Estate Investment and Services 0.18Australia
0.70Real Estate Investment Trusts 99.62
0.64Food Producers
0.25Automobiles and Parts
0.25Health Care Providers
0.06Beverages

99.62

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor EuroMTS Covered Bond Aggregate UCITS ETF

Economic classification Geographical classification% %



145The accompanying notes form an integral part of these financial statements.

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

0.65323 127269 277USDABBVIE INC2 898
0.65321 867237 613USDACCENTURE PLC - A1 110
0.72357 020283 911EURACCOR SA8 861
0.52258 237200 106USDADOBE INC508
0.67331 294240 572USDAGILENT TECHNOLOGIES INC2 479
0.49243 189204 237USDAIR PRODUCTS AND CHEMICALS INC843
0.68338 810275 727USDALLSTATE CORP2 672
0.55273 926212 212USDAMAZON.COM INC79
0.77384 295284 176USDAMERICAN EXPRESS CO2 506
0.89443 414355 499USDAMERICAN INTERNATIONAL GROUP INC9 152
0.48237 483240 223USDAMGEN INC991
0.58289 917305 562AUDAMPOL LTD14 667
0.71353 971269 882USDANTHEM INC933
0.50248 353230 610GBPASTRAZENECA PLC2 325
0.50246 121243 599AUDASX LTD4 366
0.57281 685280 258USDAT&T INC8 968
0.64315 263240 406USDAUTODESK INC1 080
0.68336 769280 205USDAUTOMATIC DATA PROCESSING INC1 801
0.77381 745324 763EURAXA SA13 480
0.90444 533348 559USDBANK OF AMERICA CORP10 968
0.74366 319279 321USDBANK OF NEW YORK MELLON CORP7 344
0.54266 924257 087USDBAXTER INTERNATIONAL INC3 115
0.61303 546224 502SEKBILLERUDKORSNAS AB14 845
0.70346 727325 868USDBIOGEN INC1 297
0.74365 408268 076USDBLACKROCK INC446
0.53262 414246 943USDBRISTOL-MYERS SQUIBB CO4 204
0.71354 082281 630CADCANADIAN IMPERIAL BANK OF COMMERCE3 409
0.65324 328280 722USDCARDINAL HEALTH INC5 375
0.54269 894243 404SEKCASTELLUM AB11 073
0.42206 449208 070DKKCHR HANSEN HOLDING A/S2 243
0.84418 108353 666USDCITIGROUP INC5 869
0.45225 159246 050USDCITRIX SYSTEMS INC1 818
0.44218 088222 346USDCLOROX CO1 195
0.56275 730264 623USDCOCA-COLA CO5 108
0.70349 498300 104GBPCOCA-COLA HBC AG10 089
0.77382 816326 720AUDCOMMONWEALTH BANK OF AUSTRALIA5 566
0.63312 311306 501NZDCONTACT ENERGY LTD57 730
0.55271 799273 924EURDANONE SA3 851
0.77383 181294 848USDDECKERS OUTDOOR CORP1 133
0.81403 349331 677NOKDNB ASA18 716
0.68336 750278 561USDDOW INC5 388
0.54268 238231 706USDEBAY INC4 808
0.62309 978250 555USDELI LILLY & CO1 696
0.48240 295230 471EURELISA OYJ4 230
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.49242 450267 911EURENAGAS SA11 115
0.50249 025251 318SEKESSITY AB7 621
0.72359 615242 435USDESTEE LAUDER COS INC - A1 146
0.87432 104349 056USDFORD MOTOR CO37 444
0.80396 640333 018AUDFORTESCUE METALS GROUP LTD22 731
0.98487 431330 853USDGAP INC14 726
0.50248 978237 428USDGENERAL MILLS INC4 091
0.97482 250341 308USDGENERAL MOTORS CO8 428
0.51254 451259 381USDGILEAD SCIENCES INC4 009
0.59291 192273 348NOKGJENSIDIGE FORSIKRING ASA12 770
0.51254 230258 524GBPGLAXOSMITHKLINE PLC13 707
0.91450 573301 120USDHARTFORD FINANCIAL SERVICES GROUP INC6 831
0.61303 024281 319USDHASBRO INC3 047
0.73363 206275 843EURHERMES INTERNATIONAL289
0.58288 018258 223USDHERSHEY CO1 753
0.76376 190292 041USDHILTON WORLDWIDE HOLDINGS INC2 923
0.85419 714294 557USDHOST HOTELS & RESORTS INC23 112
0.91452 537305 531USDHP INC13 267
0.65322 799278 935EURINDUSTRIA DE DISENO TEXTIL SA9 053
0.77383 347302 317USDIRON MOUNTAIN INC9 555
0.96477 907382 244GBPITV PLC285 265
0.55275 014253 502USDJOHNSON & JOHNSON1 690
0.75371 503306 430GBPJOHNSON MATTHEY PLC8 256
0.49244 187246 345USDKELLOGG CO3 912
0.61301 677235 690EURKERING SA376
0.93461 464349 130USDKEYCORP21 207
0.46227 711237 305USDKIMBERLY-CLARK CORP1 708
0.55271 745257 016EURKONINKLIJKE DSM NV1 513
0.74365 568318 134EURKONINKLIJKE KPN NV105 959
0.27135 72276 543EURL OREAL SA PRIME FIDELITY 20200330
0.63312 918324 704AUDLENDLEASE CORP LTD31 873
0.36179 317154 239EURL’OREAL SA436
0.81400 113322 663USDMARRIOTT INTERNATIONAL INC/MD - A2 694
0.57282 342228 826USDMASTERCARD INC739
0.68336 680302 804AUDMEDIBANK PVT LTD141 516
0.64316 565266 822USDMEDTRONIC PLC2 418
0.46226 555244 022USDMERCK & CO INC3 041
0.59294 437324 416NZDMERIDIAN ENERGY LTD76 993
0.87433 384299 864USDMETLIFE INC6 811
0.60300 094220 108USDMICROSOFT CORP1 190
0.68335 724291 874AUDMIRVAC GROUP161 573
0.57281 951227 265USDMOODY’S CORP863
0.83409 288342 250AUDNATIONAL AUSTRALIA BANK LTD19 875
0.56278 530261 800GBPNATIONAL GRID PLC22 092
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.59290 859248 826EURNESTE OYJ4 794
0.91453 825320 394USDNIELSEN HOLDINGS PLC17 693
1.55767 381588 366USDNORDSTROM INC20 921
0.51251 128260 824CHFNOVARTIS AG - REG2 938
0.64319 303252 018USDORACLE CORP4 213
0.62306 624317 781EURORANGE SA24 610
0.67332 059276 258USDPAYPAL HOLDINGS INC1 266
0.53262 083253 015USDPEPSICO INC1 818
0.55274 718236 243USDPROGRESSIVE CORP2 727
1.01499 956360 991EURPUBLICIS GROUPE SA7 711
0.59292 188245 961EURPUMA SE2 767
0.78388 717307 068AUDREA GROUP LTD3 178
0.46227 938235 999GBPRECKITT BENCKISER GROUP PLC2 552
0.50247 374263 981EURRED ELECTRICA CORP SA13 453
0.43214 179233 296USDREGENERON PHARMACEUTICALS INC445
0.84415 534286 975USDROBERT HALF INTERNATIONAL INC4 743
0.70345 189287 294CADROYAL BANK OF CANADA3 620
1.12554 266325 224GBPROYAL MAIL PLC80 710
0.46228 477206 465USDSALESFORCE.COM INC992
0.53261 799240 213EURSANOFI2 492
0.45225 170207 668EURSAP SE1 602
0.57284 860203 592NOKSCHIBSTED ASA5 643
0.65321 060234 703EURSCHNEIDER ELECTRIC SE2 005
0.74365 718307 138GBPSCHRODERS PLC7 321
0.59293 299264 776USDSEMPRA ENERGY2 132
0.62308 149305 016SGDSINGAPORE TELECOMMUNICATIONS LTD163 981
1.08535 401407 075EURSOCIETE GENERALE SA18 790
0.70348 625320 172EURSODEXO SA3 485
0.80394 814338 410GBPSTANDARD CHARTERED PLC54 880
0.67334 425271 906USDSTARBUCKS CORP2 921
0.72356 116290 623USDSTATE STREET CORP4 242
0.68338 761298 234AUDSTOCKLAND93 710
0.63310 775259 811EURSTORA ENSO OYJ - R16 206
0.92457 707335 077NOKSTOREBRAND ASA47 677
0.65321 675236 650EURSUEZ SA13 455
0.69342 738318 056AUDSUNCORP GROUP LTD42 218
0.49241 294244 414SEKSWECO AB13 512
0.58288 343287 924SEKSWEDBANK AB - A16 392
1.54763 446472 233USDTAPESTRY INC15 955
0.67330 165220 576USDTARGET CORP1 593
0.91452 679343 301GBPTAYLOR WIMPEY PLC182 043
0.57282 780271 503EURTELEFONICA DEUTSCHLAND HOLDING AG97 149
0.57282 532289 945EURTELENET GROUP HOLDING NV6 589
0.55272 075266 680NOKTELENOR ASA15 227
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.63311 938263 573EURTELEPERFORMANCE807
0.48235 765242 717SEKTELE2 AB18 231
0.68336 044306 937AUDTELSTRA CORP LTD128 332
0.55271 905247 670AUDTRANSURBAN GROUP24 842
0.98486 978479 345GBPUNILEVER PLC8 312
0.50245 896239 366USDVERIZON COMMUNICATIONS INC4 255
0.59291 950240 033USDVISA INC1 250
0.63311 923257 400EURVIVENDI SE8 935
0.74367 232333 235GBPVODAFONE GROUP PLC193 885
0.71354 156288 522USDVOYA FINANCIAL INC5 222
0.75373 900304 337USDWALT DISNEY CO2 010
0.82405 377340 817AUDWESTPAC BANKING CORP21 009
0.88435 178361 491GBPWPP PLC32 217
0.71352 021286 189NOKYARA INTERNATIONAL ASA6 728
0.66328 560282 833USDYUM! BRANDS INC2 749
0.60297 171261 053USDYUM CHINA HOLDINGS INC4 723
0.63310 496290 793USD3M CO1 575

99.8849 553 27441 832 220Total Shares

41 832 220 49 553 274 99.88
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

41 832 220 49 553 274 99.88Total Investments
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10.50Banks 48.57United States of America
8.14Telecommunications Service Providers 10.50France
7.64Pharmaceuticals and Biotechnology 9.95United Kingdom
5.29Investment Banking and Brokerage Services 9.66Australia
5.14Non-life Insurance 4.15Norway
5.01Retailers 3.20Sweden
4.92Travel and Leisure 1.70Finland
4.78Personal Care, Drug and Grocery Stores 1.64Spain
4.00Media 1.61Germany
3.77Software and Computer Services 1.41Canada
3.76Real Estate Investment Trusts 1.29Ireland
3.63Personal Goods 1.28Netherlands
2.79Industrial Support Services 1.22New Zealand
2.50Chemicals 1.21Switzerland
2.45Life Insurance 0.88Jersey
2.29Gas, Water and Multi-utilities 0.62Singapore
1.96Food Producers 0.57Belgium
1.93Finance and Credit Services 0.42Denmark
1.84Automobiles and Parts 99.88
1.79Beverages
1.72Electricity
1.67Industrial Transportation
1.56Technology Hardware and Equipment
1.24Industrial Materials
1.18Medical Equipment and Services
1.17Oil, Gas and Coal
1.17Real Estate Investment and Services
0.91Household Goods and Home Construction
0.80Industrial Metals and Mining
0.71Health Care Providers
0.68Telecommunications Equipment
0.67Electronic and Electrical Equipment
0.63General Industrials
0.61Leisure Goods
0.54Consumer Services 
0.49Construction and Materials

99.88

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor Global Gender Equality (DR) UCITS ETF
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Bonds

0.66513 100510 520EURABERTIS INFRAESTRUCTURAS FINANCE BV FRN PERPETUAL  (ISIN
XS2256949749)

500 000

0.38296 055293 384EURABERTIS INFRAESTRUCTURAS FINANCE BV FRN PERPETUAL  (ISIN
XS2282606578)

300 000

0.27207 460207 559EURACCOR SA FRN PERPETUAL  (ISIN FR0013399177)200 000
0.25193 436191 993EURACCOR SA FRN PERPETUAL  (ISIN FR0013457157)200 000
0.40311 658310 933EURACCOR SA 1.25% 25/01/2024300 000
0.41317 082316 172EURACCOR SA 1.75% 04/02/2026300 000
0.27212 634212 638EURACCOR SA 3.625% 17/09/2023200 000
0.39304 317305 133EURACS ACTIVIDADES DE CONSTRUCCION Y SERVICIOS SA 1.375%

17/06/2025
300 000

0.33257 148255 944EURADEVINTA ASA - REGS - 2.625% 15/11/2025250 000
0.36276 745277 302EURADEVINTA ASA - REGS - 3% 15/11/2027268 000
0.51394 232391 198EURADLER GROUP SA 1.5% 26/07/2024400 000
0.38295 806295 502EURADLER GROUP SA 1.875% 14/01/2026300 000
0.50388 192377 806EURADLER GROUP SA 2.25% 14/01/2029400 000
0.13102 142101 029EURADLER GROUP SA 2.75% 13/11/2026100 000
0.13104 256104 008EURADLER GROUP SA 3.25% 05/08/2025100 000
0.26199 250199 337EURAEROPORTI DI ROMA SPA 1.75% 30/07/2031200 000
0.26205 196203 620EURAIB GROUP PLC FRN 19/11/2029200 000
0.69537 085534 064EURAIB GROUP PLC FRN 30/05/2031500 000
0.16123 652121 975EURALPHA BANK AE FRN 13/02/2030128 000
0.34263 064260 558EURALPHA SERVICES AND HOLDINGS SA FRN 11/06/2031262 000
0.41320 078323 914EURAMS AG - REGS - 6% 31/07/2025302 000
0.30234 922234 845EURAVANTOR FUNDING INC - REGS - 2.625% 01/11/2025229 000
0.14105 570105 719EURAVANTOR FUNDING INC - REGS - 3.875% 15/07/2028100 000
0.13101 577100 551EURAVIS BUDGET FINANCE PLC - REGS - 4.75% 30/01/2026100 000
0.26201 810199 892EURBALL CORP 0.875% 15/03/2024200 000
0.39306 033306 032EURBALL CORP 1.5% 15/03/2027300 000
0.43331 605331 005EURBALL CORP 4.375% 15/12/2023300 000
0.30237 091234 658EURBANCA IFIS SPA FRN 17/10/2027234 000
0.26200 118201 180EURBANCA IFIS SPA 1.75% 25/06/2024200 000
0.13104 665104 691EURBANCA POPOLARE DI SONDRIO SCPA 2.375% 03/04/2024100 000
0.27207 986211 815EURBANCO BPM S.P.A  FRN 21/09/2027200 000
0.27211 514210 117EURBANCO BPM SPA FRN 01/10/2029200 000
0.26204 028203 581EURBANCO BPM SPA FRN 14/01/2031200 000
0.28218 206221 537EURBANCO BPM SPA FRN 14/09/2030200 000
0.45352 860349 094EURBANCO BPM SPA 1.625% 18/02/2025350 000
0.13102 863102 737EURBANCO BPM SPA 1.75% 24/04/2023100 000
0.27207 028206 775EURBANCO BPM SPA 1.75% 28/01/2025200 000
0.41317 565317 279EURBANCO BPM SPA 2.5% 21/06/2024300 000
0.39304 242302 831EURBANCO COMERCIAL PORTUGUES SA FRN 07/12/2027300 000
0.25196 018200 273EURBANCO COMERCIAL PORTUGUES SA FRN 27/03/2030200 000
0.13104 562108 980EURBANCO DE CREDITO SOCIAL COOPERATIVO SA FRN 07/06/2027100 000
0.56437 644440 860EURBANCO DE SABADELL SA FRN 12/12/2028400 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.26200 356198 866EURBANCO DE SABADELL SA 2.5% 15/04/2031200 000
0.30233 542233 417EURBANCO DE SABADELL SA 5.625% 06/05/2026200 000
0.67518 750515 480EURBERTELSMANN SE & CO KGAA FRN 23/04/2075 (ISIN XS1222591023)500 000
0.28216 094213 690EURBERTELSMANN SE & CO KGAA FRN 23/04/2075 (ISIN XS1222594472)200 000
0.33255 888256 617EURBFF BANK SPA 1.75% 23/05/2023250 000
0.19150 845151 175EURBPER BANCA FRN 31/03/2027150 000
0.54418 532432 620EURBPER BANCA FRN 31/05/2027400 000
0.27207 464206 266EURBPER BANCA 1.875% 07/07/2025200 000
0.1399 204100 184EURBRITISH TELECOMMUNICATIONS PLC FRN 18/08/2080100 000
0.25194 886194 506EURCASINO GUICHARD PERRACHON SA FRN 05/08/2026200 000
0.37291 027292 118EURCASINO GUICHARD PERRACHON SA FRN 07/02/2025300 000
0.26204 662202 594EURCASINO GUICHARD PERRACHON SA FRN 07/03/2024200 000
0.26199 652200 148EURCASINO GUICHARD PERRACHON SA 1.865% 13/06/2022200 000
0.50388 780382 439EURCASINO GUICHARD PERRACHON SA 6.625% 15/01/2026365 000
0.38299 250300 629EURCATALENT PHARMA SOLUTIONS INC - REGS - 2.375% 01/03/2028300 000
0.28215 304215 954EURCATTOLICA ASSICURAZI FRN 14/12/2047200 000
0.26198 724197 760EURCELLNEX FINANCE CO SA 0.75% 15/11/2026200 000
0.38293 235292 359EURCELLNEX FINANCE CO SA 1.25% 15/01/2029300 000
0.50392 064388 372EURCELLNEX FINANCE CO SA 2% 15/02/2033400 000
0.26198 922198 092EURCELLNEX TELECOM SA 1% 20/04/2027200 000
0.38295 992294 310EURCELLNEX TELECOM SA 1.75% 23/10/2030300 000
0.39305 049303 423EURCELLNEX TELECOM SA 1.875% 26/06/2029300 000
0.27210 502210 413EURCELLNEX TELECOM SA 2.375% 16/01/2024200 000
0.14108 384108 461EURCELLNEX TELECOM SA 2.875% 18/04/2025100 000
0.13103 930104 212EURCELLNEX TELECOM SA 3.125% 27/07/2022100 000
0.26198 764199 470EURCGG SA - REGS - 7.75% 01/04/2027200 000
0.13103 033103 235EURCITYCON OYJ FRN PERPETUAL 100 000
0.57443 565445 682EURCLARIOS GLOBAL LP / CLARIOS US FINANCE CO - REGS - 4.375%

15/05/2026
429 000

0.63490 754481 974EURCMA CGM SA - REGS - 7.5% 15/01/2026445 000
0.26204 214205 385EURCOGENT COMMUNICATIONS GROUP INC - REGS - 4.375% 30/06/2024200 000
0.28218 880221 871EURCOMMERZBANK AG FRN 05/12/2030200 000
0.72557 700554 100EURCOMMERZBANK AG 4% 23/03/2026500 000
0.65509 040505 190EURCOMMERZBANK AG 4% 30/03/2027450 000
0.46360 602361 526EURCONSTELLIUM SE - REGS - 4.25% 15/02/2026354 000
0.1187 65586 910EURCORESTATE CAPITAL HOLDING SA 3.5% 15/04/2023100 000
0.33256 528257 240EURCREDITO EMILIANO SPA FRN 25/10/2025250 000
0.20153 962154 183EURCREDITO VALTELLINESE SPA 2% 27/11/2022150 000
0.52407 108408 384EURDARLING GLOBAL FINANCE BV - REGS - 3.625% 15/05/2026400 000
0.76589 350604 818EURDEUTSCHE BANK AG FRN 19/05/2031500 000
0.68527 200525 028EURDEUTSCHE BANK AG 2.75% 17/02/2025500 000
0.59458 020453 031EURDEUTSCHE BANK AG 4.5% 19/05/2026400 000
0.26201 684199 728EURDEUTSCHE LUFTHANSA AG 2.875% 11/02/2025200 000
0.64500 240496 996EURDEUTSCHE LUFTHANSA AG 3% 29/05/2026500 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.65506 895497 370EURDEUTSCHE LUFTHANSA AG 3.75% 11/02/2028500 000
0.13101 326103 772EURDEUTSCHE PFANDBRIEFBANK AG - EMTN - FRN 28/06/2027100 000
0.52408 508412 158EURDKT FINANCE APS - REGS - 7% 17/06/2023400 000
0.20158 079156 939EURDOMETIC GROUP AB 3% 08/05/2026150 000
0.40314 508315 276EURDOMETIC GROUP AB 3% 13/09/2023300 000
0.48375 789383 169EURDUFRY ONE BV 2% 15/02/2027404 000
0.21164 006162 179EURDUFRY ONE BV 2.5% 15/10/2024166 000
0.25196 834196 920EURDUFRY ONE BV 3.375% 15/04/2028200 000
0.1398 56298 448EUREDREAMS ODIGEO SA - REGS - 5.5% 01/09/2023101 000
0.25197 696194 994EURELIS SA 1% 03/04/2025200 000
0.25196 048192 779EURELIS SA 1.625% 03/04/2028200 000
0.26203 748202 855EURELIS SA 1.75% 11/04/2024200 000
0.39305 547305 327EURELIS SA 1.875% 15/02/2023300 000
0.14106 264103 963EURELIS SA 2.875% 15/02/2026100 000
0.26205 316206 873EURENERGIZER GAMMA ACQUISITION BV - REGS - 4.625% 15/07/2026200 000
0.30230 732230 234EURFASTIGHETS AB BALDER FRN 02/06/2081231 000
0.20153 369150 432EURFASTIGHETS AB BALDER FRN 07/03/2078150 000
0.51397 200399 454EURFERROVIAL NL BV FRN PERPETUAL 400 000
0.13100 678101 750EURFNAC DARTY SA 1.875% 30/05/2024100 000
0.26205 596206 645EURFNAC DARTY SA 2.625% 30/05/2026200 000
0.73570 043573 100EURGENERALI FINANCE BV FRN PERPETUAL 509 000
0.61476 461476 795EURGETLINK SE 3.5% 30/10/2025458 000
0.65502 855500 728EURGRIFOLS SA - REGS - 1.625% 15/02/2025500 000
0.35269 396268 179EURGRIFOLS SA - REGS - 2.25% 15/11/2027265 000
0.65503 825507 322EURGRIFOLS SA - REGS - 3.2% 01/05/2025500 000
0.27212 566212 028EURHANESBRANDS FINANCE LUXEMBOURG SCA - REGS - 3.5% 15/06/2024200 000
0.22173 118174 471EURHOLCIM FINANCE LUXEMBOURG SA FRN PERPETUAL 165 000
0.1399 849101 318EURIBERCAJA BANCO SA FRN 23/07/2030100 000
0.26200 288201 994EURICCREA BANCA SPA FRN 28/11/2029200 000
0.59456 259455 224EURICCREA BANCA SPA 1.5% 11/10/2022450 000
0.40314 220305 806EURINFINEON TECHNOLOGIES AG FRN PERPETUAL  (ISIN XS2056730323)300 000
0.42327 867318 359EURINFINEON TECHNOLOGIES AG FRN PERPETUAL  (ISIN XS2056730679)300 000
0.39305 886304 408EURINFRASTRUTTURE WIRELESS ITALIANE SPA 1.625% 21/10/2028300 000
0.25197 960198 046EURINFRASTRUTTURE WIRELESS ITALIANE SPA 1.75% 19/04/2031200 000
0.67524 540520 027EURINFRASTRUTTURE WIRELESS ITALIANE SPA 1.875% 08/07/2026500 000
0.13104 370104 192EURINTERNATIONAL DESIGN GROUP SPA - REGS - 6.5% 15/11/2025100 000
0.28219 534216 611EURINTERNATIONAL PERSONAL FINANCE PLC 9.75% 12/11/2025209 000
0.26205 030204 637EURINTERTRUST GROUP BV - REGS - 3.375% 15/11/2025200 000
0.32247 718247 688EURINTESA SANPAOLO SPA 0.625% 24/02/2026250 000
0.34264 821266 062EURINTESA SANPAOLO SPA 1.35% 24/02/2031271 000
0.14106 021105 866EURINTESA SANPAOLO SPA 2.855% 23/04/2025100 000
0.14106 095106 037EURINTESA SANPAOLO SPA 2.925% 14/10/2030100 000
0.36278 609278 673EURINTESA SANPAOLO SPA 3.928% 15/09/2026247 000
0.51396 796397 733EURINTESA SANPAOLO SPA 6.625% 13/09/2023349 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.28221 062221 359EURINTESA SANPAOLO VITA SPA FRN PERPETUAL 200 000
0.39304 089304 066EURINTESA SANPAOLO VITA SPA 2.375% 22/12/2030300 000
0.62485 712480 413EURINTRUM AB - REGS - 3% 15/09/2027496 000
0.52402 488400 720EURINTRUM AB - REGS - 3.125% 15/07/2024400 000
0.19151 407149 615EURINTRUM AB - REGS - 3.5% 15/07/2026150 000
0.47367 934364 838EURINTRUM AB - REGS - 4.875% 15/08/2025350 000
0.40307 992309 038EURJAMES HARDIE INTERNATIONAL FINANCE DAC - REGS - 3.625% 01/10/2026300 000
0.27209 126208 004EURKION GROUP AG 1.625% 24/09/2025200 000
0.26200 548200 999EURKONINKLIJKE KPN NV FRN PERPETUAL 200 000
0.34268 314265 059EURK+S AG 2.625% 06/04/2023268 000
0.26202 252200 720EURK+S AG 3% 20/06/2022200 000
0.26201 440198 604EURK+S AG 3.25% 18/07/2024200 000
0.54422 812421 953EURLANXESS AG  FRN 06/12/2076395 000
0.44340 304340 976EURLEVI STRAUSS & CO 3.375% 15/03/2027329 000
0.40315 275314 982EURLKQ ITALIA BONDCO DI LKQ ITALIA BONDCO GP SRL E C SAPA - REGS -

3.875% 01/04/2024
292 000

0.30234 952235 548EURMETRO AG 1.5% 19/03/2025227 000
0.25196 228198 957EURMOTION BONDCO DAC 4.5% 15/11/2027200 000
0.27211 024211 921EURMOTION FINCO SARL 7% 15/05/2025200 000
0.59458 733461 821EURNATIONAL BANK OF GREECE SA FRN 08/10/2026442 000
0.27213 584213 947EURNEXANS SA 3.75% 08/08/2023200 000
0.64499 090499 307EURNEXI SPA 1.625% 30/04/2026500 000
0.38299 171297 250EURNEXI SPA 1.75% 31/10/2024294 000
0.64495 020495 235EURNEXI SPA 2.125% 30/04/2029500 000
0.39306 132307 770EURNGG FINANCE PLC FRN 05/09/2082300 000
0.26202 400202 978EURNGG FINANCE PLC FRN 05/12/2079200 000
0.47363 965363 120EURNOKIA OYJ 2% 11/03/2026347 000
0.28215 754215 949EURNOKIA OYJ 2% 15/03/2024207 000
0.45350 315351 531EURNOKIA OYJ 2.375% 15/05/2025330 000
0.36276 535276 014EURNOKIA OYJ 3.125% 15/05/2028250 000
0.13100 860100 948EURNOMAD FOODS BONDCO PLC - REGS - 3.25% 15/05/2024100 000
0.26205 782207 740EURNOVELIS SHEET INGOT GMBH - REGS - 3.375% 15/04/2029200 000
0.38296 061298 177EURNOVO BANCO SA FRN 06/07/2028300 000
0.39307 095307 229EUROCI NV - REGS - 3.125% 01/11/2024300 000
0.66511 085511 307EURORGANON FINANCE 1 LLC - REGS - 2.875% 30/04/2028500 000
0.25192 918184 109EURPIRAEUS FINANCIAL HOLDINGS SA FRN 19/02/2030200 000
0.33254 260266 218EURPIRAEUS FINANCIAL HOLDINGS SA FRN 26/06/2029232 000
0.60469 219472 023EURQUATRIM SASU - REGS - 5.875% 15/01/2024450 000
0.39306 027306 579EURRAKUTEN GROUP INC FRN PERPETUAL 300 000
0.39300 420300 998EURRCI BANQUE SA FRN 18/02/2030300 000
0.37285 789285 275EURRENAULT SA 1% 08/03/2023285 000
0.38298 197298 534EURRENAULT SA 1% 18/04/2024300 000
0.14107 075106 604EURRENAULT SA 1% 28/11/2025109 000
0.24185 982188 488EURRENAULT SA 1.125% 04/10/2027200 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.50393 124391 569EURRENAULT SA 1.25% 24/06/2025400 000
0.38296 742298 792EURRENAULT SA 2% 28/09/2026300 000
0.52403 980405 371EURRENAULT SA 2.375% 25/05/2026400 000
0.13100 239100 554EURRENAULT SA 2.5% 01/04/2028100 000
0.55427 360439 136EURREPSOL INTERNATIONAL FINANCE BV FRN PERPETUAL  (ISIN

XS2185997884)
400 000

0.42330 027332 002EURREPSOL INTERNATIONAL FINANCE BV FRN PERPETUAL  (ISIN
XS2186001314)

300 000

0.38293 650294 517EURREPSOL INTERNATIONAL FINANCE BV FRN PERPETUAL  (ISIN
XS2320533131)

294 000

0.56437 652438 182EURREPSOL INTERNATIONAL FINANCE BV FRN 25/03/2075400 000
0.60465 307464 927EURREXEL SA 2.75% 15/06/2026453 000
0.25193 725193 470EURSAIPEM FINANCE INTERNATIONAL BV 2.625% 07/01/2025188 000
0.32250 873254 166EURSAIPEM FINANCE INTERNATIONAL BV 3.125% 31/03/2028250 000
0.27206 698207 848EURSAIPEM FINANCE INTERNATIONAL BV 3.375% 15/07/2026200 000
0.54422 620426 480EURSAIPEM FINANCE INTERNATIONAL BV 3.75% 08/09/2023400 000
0.25195 152194 708EURSAMSONITE FINCO SARL - REGS - 3.5% 15/05/2026200 000
0.13100 27598 262EURSARENS FINANCE CO NV 5.75% 21/02/2027100 000
0.53414 600414 506EURSCHAEFFLER AG 1.875% 26/03/2024400 000
0.41319 524319 127EURSCHAEFFLER AG 2.75% 12/10/2025300 000
0.36282 469283 249EURSCHAEFFLER AG 2.875% 26/03/2027265 000
0.42327 915332 468EURSCHAEFFLER AG 3.375% 12/10/2028300 000
0.28216 644217 532EURSEALED AIR CORP - REGS - 4.5% 15/09/2023200 000
0.32252 115242 427EURSELECTA GROUP BV 8% 01/04/2026250 000
0.57440 536440 062EURSES SA FRN PERPETUAL 400 000
0.27207 038207 171EURSIG COMBIBLOC PURCHASECO SARL - REGS - 1.875% 18/06/2023200 000
0.26202 491202 104EURSIG COMBIBLOC PURCHASECO SARL - REGS - 2.125% 18/06/2025192 000
0.67521 135523 268EURSOFTBANK GROUP CORP 3.125% 19/09/2025500 000
0.41317 364322 550EURSOFTBANK GROUP CORP 4% 19/09/2029295 000
0.67525 000526 018EURSOFTBANK GROUP CORP 4% 20/04/2023500 000
0.21166 820167 972EURSOFTBANK GROUP CORP 4.5% 20/04/2025152 000
0.29222 138222 781EURSOFTBANK GROUP CORP 4.75% 30/07/2025200 000
0.58454 060459 732EURSOFTBANK GROUP CORP 5% 15/04/2028400 000
0.42330 813330 446EURSOLVAY FINANCE SACA FRN PERPETUAL  (ISIN XS0992293901)300 000
0.32246 373245 481EURSOLVAY FINANCE SACA FRN PERPETUAL  (ISIN XS1323897725)218 000
0.28215 138214 706EURSOLVAY SA FRN PERPETUAL  (ISIN BE6309987400)200 000
0.26206 236204 663EURSOLVAY SA FRN PERPETUAL  (ISIN BE6324000858)200 000
0.13102 368103 547EURSPECTRUM BRANDS INC - REGS - 4% 01/10/2026100 000
0.40312 114309 099EURSPIE SA 2.625% 18/06/2026300 000
0.27210 246209 790EURSPIE SA 3.125% 22/03/2024200 000
0.44346 308335 703EURSTENA INTERNATIONAL SA - REGS - 3.75% 01/02/2025350 000
0.27209 062210 204EURSYNTHOMER PLC - REGS - 3.875% 01/07/2025200 000
0.13101 787100 982EURTELE COLUMBUS AG - REGS - 3.875% 02/05/2025100 000
0.33260 251255 075EURTELECOM ITALIA FINANCE SA 7.75% 24/01/2033176 000
0.13105 067105 324EURTELECOM ITALIA SPA 3.25% 16/01/2023100 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.21161 552161 371EURTELECOM ITALIA SPA 3.625% 19/01/2024150 000
0.25196 534195 439EURTELECOM ITALIA SPA/MILANO 1.625% 18/01/2029200 000
0.34261 223256 219EURTELECOM ITALIA SPA/MILANO 2.375% 12/10/2027250 000
0.27209 178209 400EURTELECOM ITALIA SPA/MILANO 2.5% 19/07/2023200 000
0.41316 053315 535EURTELECOM ITALIA SPA/MILANO 2.75% 15/04/2025300 000
0.21159 771158 093EURTELECOM ITALIA SPA/MILANO 2.875% 28/01/2026150 000
0.14108 617108 370EURTELECOM ITALIA SPA/MILANO 3% 30/09/2025101 000
0.14110 955110 127EURTELECOM ITALIA SPA/MILANO 3.625% 25/05/2026100 000
0.35270 288270 270EURTELECOM ITALIA SPA/MILANO 4% 11/04/2024250 000
0.16123 024120 489EURTELECOM ITALIA SPA/MILANO 5.25% 17/03/2055100 000
0.43334 572335 307EURTELEFONICA EUROPE BV FRN PERPETUAL  (ISIN XS1050461034)300 000
0.39306 000306 041EURTELEFONICA EUROPE BV FRN PERPETUAL  (ISIN XS1731823255)300 000
0.53411 972412 218EURTELEFONICA EUROPE BV FRN PERPETUAL  (ISIN XS1795406575)400 000
0.42323 250320 040EURTELEFONICA EUROPE BV FRN PERPETUAL  (ISIN XS1795406658)300 000
0.42325 758325 053EURTELEFONICA EUROPE BV FRN PERPETUAL  (ISIN XS1933828433)300 000
0.26203 728201 395EURTELEFONICA EUROPE BV FRN PERPETUAL  (ISIN XS2056371334)200 000
0.13101 47698 870EURTELEFONICA EUROPE BV FRN PERPETUAL  (ISIN XS2109819859)100 000
0.50387 972387 519EURTELEFONICA EUROPE BV FRN PERPETUAL  (ISIN XS2293060658)400 000
0.27207 988206 757EURTELENET FINANCE LUXEMBOURG NOTES SARL - REGS - 3.5% 01/03/2028200 000
0.26201 798201 884EURTI AUTOMOTIVE FINANCE PLC 3.75% 15/04/2029200 000
0.13102 614103 477EURTITAN GLOBAL FINANCE PLC 2.375% 16/11/2024100 000
0.47369 180369 078EURTRIVIUM PACKAGING FINANCE BV - REGS - 3.75% 15/08/2026360 000
0.14107 206107 226EURUGI INTERNATIONAL LLC - REGS - 3.25% 01/11/2025105 000
0.50388 832386 464EURUNIBAIL-RODAMCO SE FRN PERPETUAL  (ISIN FR0013330529)400 000
0.63491 325484 123EURUNIBAIL-RODAMCO SE FRN PERPETUAL  (ISIN FR0013330537)500 000
0.66511 475507 565EURUNICREDIT SPA FRN 15/01/2032500 000
0.70546 895547 622EURUNICREDIT SPA FRN 20/02/2029500 000
0.64502 100502 515EURUNICREDIT SPA FRN 23/09/2029500 000
0.71549 475551 972EURUNICREDIT SPA 6.95% 31/10/2022500 000
0.14112 738113 021EURUNIONE DI BANCHE ITALIANE SPA FRN 04/03/2029100 000
0.14109 125111 928EURUNIONE DI BANCHE ITALIANE SPA FRN 12/07/2029100 000
0.33259 913259 852EURUNIONE DI BANCHE ITALIANE SPA 1.625% 21/04/2025250 000
0.33258 345258 485EURUNIONE DI BANCHE ITALIANE SPA 1.75% 12/04/2023250 000
0.34267 020267 098EURUNIONE DI BANCHE ITALIANE SPA 2.625% 20/06/2024250 000
0.69534 180537 372EURUNIPOL GRUPPO FINANZIARIO SPA 3% 18/03/2025500 000
0.58450 827457 492EURUNIPOL GRUPPO SPA 3.25% 23/09/2030426 000
0.28217 736218 958EURUNIPOL GRUPPO SPA 3.5% 29/11/2027200 000
0.43333 849324 075EURUNIPOLSAI ASSICURAZIONI SPA FRN PERPETUAL 300 000
0.42324 531321 468EURUNIPOLSAI ASSICURAZIONI SPA 3.875% 01/03/2028300 000
0.38294 117291 257EURUNIPOLSAI SPA FRN PERPETUAL 269 000
0.26200 798200 813EURVALEO SA 0.375% 12/09/2022200 000
0.26206 070206 421EURVALEO SA 1.5% 18/06/2025200 000
0.53414 140415 323EURVALEO SA 1.625% 18/03/2026400 000
0.42323 808324 818EURVALEO SA 3.25% 22/01/2024300 000

APRIL 30, 2021
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LYXOR Index Fund -  Lyxor ESG Euro High Yield (DR) UCITS ETF

(continued)Schedule of Investments
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156The accompanying notes form an integral part of these financial statements.

Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.53409 540408 792EURVEOLIA ENVIRONNEMENT SA FRN PERPETUAL  (ISIN FR00140007K5)400 000
0.65503 175501 508EURVEOLIA ENVIRONNEMENT SA FRN PERPETUAL  (ISIN FR00140007L3)500 000
0.98754 855753 635EURVODAFONE GROUP PLC FRN 03/01/2079725 000
0.52408 542412 085EURVODAFONE GROUP PLC FRN 03/10/2078362 000
0.66516 140512 919EURVODAFONE GROUP PLC FRN 27/08/2080 (ISIN XS2225157424)500 000
0.43333 293333 770EURVODAFONE GROUP PLC FRN 27/08/2080 (ISIN XS2225204010)322 000
0.13104 043103 729EURVOLVO CAR AB 2% 24/01/2025100 000
0.33260 185259 361EURVOLVO CAR AB 2.125% 02/04/2024250 000
0.28215 458214 471EURVOLVO CAR AB 2.5% 07/10/2027200 000
0.38296 346283 980EURWEBUILD SPA 1.75% 26/10/2024300 000
0.41322 971308 046EURWEBUILD SPA 5.875% 15/12/2025300 000
0.14107 530107 295EURWIENERBERGER AG 2.75% 04/06/2025100 000
0.43334 265333 036EURZIGGO BOND CO BV - REGS - 3.375% 28/02/2030338 000
0.28214 674215 175EURZIGGO BV - REGS - 2.875% 15/01/2030213 000
0.32251 303251 385EURZIGGO BV - REGS - 4.25% 15/01/2027302 000

98.7276 878 45276 775 639Total Bonds

76 775 639 76 878 452 98.72
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

76 775 639 76 878 452 98.72Total Investments

APRIL 30, 2021
Lyxor Index Fund 

LYXOR Index Fund -  Lyxor ESG Euro High Yield (DR) UCITS ETF
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20.41Banks 23.16Italy
18.59Investment Banking and Brokerage Services 16.13France
14.93Telecommunications Service Providers 12.85Netherlands
5.86Automobiles and Parts 11.22Germany
3.50Non-life Insurance 6.12Spain
3.40Travel and Leisure 5.42Luxembourg
3.02Industrial Transportation 4.76United Kingdom
2.61Chemicals 4.37United States of America
2.35Industrial Support Services 3.65Sweden
2.24General Industrials 3.23Japan
2.17Oil, Gas and Coal 1.68Finland
1.94Personal Care, Drug and Grocery Stores 1.60Ireland
1.76Real Estate Investment and Services 1.33Greece
1.76Real Estate Investment Trusts 0.69Norway
1.68Consumer Services 0.67Belgium
1.64Pharmaceuticals and Biotechnology 0.64Portugal
1.55Telecommunications Equipment 0.55Austria
1.51Technology Hardware and Equipment 0.52Denmark
1.32Construction and Materials 0.13Jersey
1.17Gas, Water and Multi-utilities 98.72
0.99Retailers 
0.94Media
0.74Leisure Goods
0.73Industrial Metals and Mining
0.69Personal Goods
0.39Software and Computer Services
0.28Finance and Credit Services
0.28Life Insurance
0.27Industrial Engineering

98.72

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund -  Lyxor ESG Euro High Yield (DR) UCITS ETF

Economic classification Geographical classification% %



158The accompanying notes form an integral part of these financial statements.

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Bonds

0.3580 84480 902USDADT SECURITY CORP 3.5% 15/07/202279 000
0.2764 20164 099USDAVIS BUDGET CAR RENTAL LLC / AVIS BUDGET FINANCE INC - 144A -

5.25% 15/03/2025
63 000

0.77178 733179 237USDBALL CORP 4% 15/11/2023168 000
0.025 5975 662USDCBS CORP 4.6% 15/01/20455 000
0.3171 97972 023USDCLEAR CHANNEL WORLDWIDE HOLDINGS INC 9.25% 15/02/202469 000
0.1841 20341 018USDCLEVELAND-CLIFFS INC - 144A - 9.875% 17/10/202535 000
0.66153 999154 083USDCOMMSCOPE FINANCE LLC - 144A - 6% 01/03/2026146 000
0.038 0378 091USDCOOPER-STANDARD AUTOMOTIVE INC - 144A - 13% 01/06/20247 000
0.56130 614131 298USDDAVITA INC 4.625% 01/06/2030129 000
0.58136 330136 290USDDELTA AIR LINES INC 3.8% 19/04/2023132 000
0.1433 18033 426USDEMC CORP/MA 3.375% 01/06/202332 000
0.0410 37310 403USDENCOMPASS HEALTH CORP 4.5% 01/02/202810 000
0.023 9583 634USDEXELA INTERMEDIATE LLC / EXELA FINANCE INC 10% 15/07/202311 000
0.0819 53019 553USDGLOBAL MEDICAL RESPONSE INC 6.5% 01/10/202519 000
0.1126 72826 692USDGLOBAL PARTNERS LP / GLP FINANCE CORP 7% 01/08/202725 000
0.0410 02710 076USDGREAT LAKES DREDGE & DOCK CORP 8% 15/05/202210 000
0.66155 393155 797USDHCA INC 3.5% 01/09/2030151 000
0.2968 31868 061USDHEALTHSOUTH CORP 5.125% 15/03/202368 000
0.0715 60915 577USDIRON MOUNTAIN INC - 144A - 4.875% 15/09/202715 000
0.3580 98981 111USDIRON MOUNTAIN INC - 144A - 5% 15/07/202878 000
0.0921 85921 897USDIRON MOUNTAIN INC - 144A - 5.25% 15/07/203021 000
0.0716 62116 699USDJOSEPH T RYERSON & SON INC - 144A - 8.5% 01/08/202815 000
0.2149 13549 279USDKB HOME 7% 15/12/202148 000
0.2455 71755 866USDLIQUID BOX CORP TERM LOAN B 3.912% 27/08/202155 000
0.1945 13045 048USDMATTEL INC 3.15% 15/03/202344 000
0.2660 54260 303USDNEXTERA ENERGY OPERATING PARTNERS LP 4.25% 15/07/202457 000
0.1636 58336 570USDPITNEY BOWES INC 4.625% 15/03/202435 000
0.64149 471149 968USDPRIME SECURITY SERVICES BORROWER LLC / PRIME FINANCE INC - 144A

- 6.25% 15/01/2028
142 000

0.0715 31715 225USDSEAGATE HDD CAYMAN 4.75% 01/01/202514 000
0.50116 724116 692USDSEAGATE HDD CAYMAN 4.875% 01/03/2024108 000
0.1024 09423 989USDSEAGATE HDD CAYMAN 5.75% 01/12/203421 000
0.3582 45482 731USDSIRIUS XM RADIO INC - 144A - 3.875% 01/08/202282 000
0.76176 018176 079USDSIRIUS XM RADIO INC - 144A - 4.625% 15/07/2024171 000
1.47342 144342 770USDSPRINT CORP 7.875% 15/09/2023300 000
0.3991 31091 257USDTRAVEL + LEISURE CO 4.25% 01/03/202290 000
0.3581 91381 807USDUNITI GROUP LP / UNITI FIBER HOLDINGS INC / CSL CAPITAL LLC - 144A -

7.875% 15/02/2025
76 000

0.46108 525108 414USDUNIVISION COMMUNICATIONS INC 6.625% 01/06/2027100 000
0.0819 42819 398USDVIACOM INC 6.875% 30/04/203614 000
0.58135 193135 059USDVICI PROPERTIES LP / VICI NOTE CO INC 3.5% 15/02/2025132 000
0.0920 17520 245USDVICI PROPERTIES LP / VICI NOTE CO INC 3.75% 15/02/202720 000
0.51119 211119 805USDWESCO DISTRIBUTION INC - 144A - 7.125% 15/06/2025110 000

APRIL 30, 2021
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159The accompanying notes form an integral part of these financial statements.

Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.2557 74457 471USDWESTERN MIDSTREAM OPERATING LP FRN 01/02/205051 000

13.353 120 9503 123 605Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

4.821 126 3141 214 720USDUNITED STATES TREASURY NOTE/BOND 1.125% 15/05/20401 348 500
0.00915918USDUNITED STATES TREASURY NOTE/BOND 1.125% 15/08/20401 100
0.00775864USDUNITED STATES TREASURY NOTE/BOND 1.25% 15/05/20501 000
0.1739 86739 639USDUNITED STATES TREASURY NOTE/BOND 1.375% 15/08/205049 800
0.1842 05243 042USDUNITED STATES TREASURY NOTE/BOND 1.5% 31/01/202741 000
0.1636 71836 721USDUNITED STATES TREASURY NOTE/BOND 1.625% 15/05/202635 400
4.371 020 5471 066 598USDUNITED STATES TREASURY NOTE/BOND 2.25% 15/08/20491 031 100
0.3377 57577 924USDUNITED STATES TREASURY NOTE/BOND 2.75% 15/08/204270 900
2.23521 095522 547USDUNITED STATES TREASURY NOTE/BOND 2.75% 15/11/2042476 600
6.021 406 5741 401 300USDUNITED STATES TREASURY NOTE/BOND 2.875% 15/08/20281 271 300
1.87438 201445 414USDUNITED STATES TREASURY NOTE/BOND 3% 15/02/2048383 100
28.936 759 0687 122 892USDUNITED STATES TREASURY NOTE/BOND 3.375% 15/11/20485 516 200
28.636 692 2986 714 041USDUNITED STATES TREASURY NOTE/BOND 3.625% 15/08/20435 352 500
7.761 812 8011 828 482USDUNITED STATES TREASURY NOTE/BOND 3.75% 15/11/20431 423 200

85.4719 974 80020 515 102Total Supranationals, Governments and Local Public Authorities, Debt Instruments

23 638 707 23 095 750 98.82
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

23 638 707 23 095 750 98.82Total Investments

APRIL 30, 2021
Lyxor Index Fund 

LYXOR Index Fund - Lyxor Global High Yield Sustainable Exposure UCITS ETF
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85.47Governments 98.15United States of America
2.67Telecommunications Service Providers 0.67Cayman Islands
2.47Investment Banking and Brokerage Services 98.82
1.56Health Care Providers
1.48Technology Hardware and Equipment
1.25Travel and Leisure
0.86Real Estate Investment Trusts
0.76General Industrials
0.46Media
0.35Industrial Support Services
0.26Electricity
0.25Industrial Metals and Mining
0.25Oil, Gas and Coal
0.24Pharmaceuticals and Biotechnology
0.21Household Goods and Home Construction
0.19Leisure Goods
0.04Construction and Materials
0.03Automobiles and Parts
0.02Software and Computer Services

98.82

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor Global High Yield Sustainable Exposure UCITS ETF

Economic classification Geographical classification% %



161The accompanying notes form an integral part of these financial statements.

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

2.18503 169540 292EURADIDAS AG - REG - REG1 959
2.09481 794422 204EURADYEN NV236
5.391 243 9541 278 306EURAIRBUS SE12 447
1.23283 136224 450CADATS AUTOMATION TOOLING SYSTEMS INC14 142
1.15266 589284 227AUDAURIZON HOLDINGS LTD110 791
0.3579 81484 379EURBAYERISCHE MOTOREN WERKE AG957
1.77408 722273 996CADBOMBARDIER INC - B657 932
4.591 060 289777 763EURCARL ZEISS MEDITEC AG7 235
1.22281 359288 920CHFCIE FINANCIERE RICHEMONT SA - REG3 299
1.72397 140420 483JPYDAIICHI SANKYO CO LTD18 750
9.252 138 7542 096 440EURDEUTSCHE BOERSE AG14 925
4.591 058 4321 058 300EURDEUTSCHE TELEKOM AG - REG66 152
5.081 171 8991 140 574EURE.ON SE116 886
1.09252 599265 465SEKFABEGE AB20 366
2.50576 849613 366JPYFANUC CORP3 015
4.721 088 8081 139 955JPYFAST RETAILING CO LTD1 597
1.87432 760409 213EURKBC GROUP NV6 697
0.0716 42218 425EURKNORR-BREMSE AG161
2.85657 258572 711EURLANXESS10 736
1.44333 512343 531JPYNEC CORP6 900
4.13952 394980 169JPYNINTENDO CO LTD1 999
3.36775 015756 976EURPROSIEBENSAT.1 MEDIA SE42 949
0.64147 148149 877JPYSAN-A CO LTD4 621
6.711 547 8881 363 948EURSAP SE13 257
2.06475 390523 638JPYSAPPORO HOLDINGS LTD28 773
0.99228 294234 726JPYSHISEIDO CO LTD3 789
4.00923 153938 182EURSIEMENS AG - REG6 650
0.52119 934118 570EURSIEMENS HEALTHINEERS AG2 526
3.78873 468919 757JPYTOYOTA MOTOR CORP14 142
2.88663 814669 179CHFUBS GROUP AG52 340
4.04933 167951 929EURUNIPER SE30 757
2.39551 667342 414EURVIVENDI SE19 023
8.551 976 0882 082 779EURVOLKSWAGEN AG - PFD9 119

99.2022 900 67922 285 144Total Shares

22 285 144 22 900 679 99.20
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

22 285 144 22 900 679 99.20Total Investments
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12.68Automobiles and Parts 56.15Germany
9.25Investment Banking and Brokerage Services 21.98Japan
7.94Telecommunications Service Providers 7.48Netherlands
6.71Software and Computer Services 4.09Switzerland
5.39Aerospace and Defense 3.00Canada
5.08Gas, Water and Multi-utilities 2.39France
4.75Banks 1.87Belgium
4.72Retailers 1.15Australia
4.59Medical Equipment and Services 1.09Sweden
4.13Leisure Goods 99.20
4.04Alternative Energy
4.00General Industrials
3.80Industrial Engineering
3.40Personal Goods
2.93Industrial Transportation
2.85Chemicals
2.39Media
2.24Pharmaceuticals and Biotechnology
2.09Industrial Support Services
2.06Beverages
1.63Personal Care, Drug and Grocery Stores 
1.44Technology Hardware and Equipment
1.09Real Estate Investment and Services

99.20

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor SG Global Value Beta UCITS ETF

Economic classification Geographical classification% %



163The accompanying notes form an integral part of these financial statements.

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

0.991 475 3471 499 955EURAGEAS SA/NV29 296
4.626 873 9716 581 979EURANDRITZ AG152 079
1.121 661 8421 632 817EURBEIERSDORF AG17 698
0.761 136 1071 154 362EURBRENNTAG SE15 213
9.1613 637 93613 836 843EURDAIMLER AG184 172
8.9813 357 11213 836 837EUREDP - ENERGIAS DE PORTUGAL SA2 889 899
2.133 168 4173 180 425EURE.ON SE316 020
0.831 227 6561 242 813EURFREENET AG60 625
2.784 137 7784 110 023EURGERRESHEIMER AG46 258
0.62922 047951 713EURHELLOFRESH SE13 363
4.887 256 5767 133 365EURHUHTAMAKI OYJ183 897
4.666 938 0207 133 355EURINFINEON TECHNOLOGIES AG - REG206 704
4.286 362 2576 347 263EURING GROEP NV598 519
4.626 872 9687 133 349EURKESKO OYJ - B271 230
1.031 526 0221 553 700EURKNORR-BREMSE AG14 961
3.625 390 3546 043 730EURKONE OYJ - B82 497
6.689 940 44410 069 194EURKONINKLIJKE AHOLD DELHAIZE NV443 968
2.183 242 0283 372 302EURLANXESS52 957
4.757 069 4367 133 379EURLINDE PLC29 741
3.294 897 8194 881 162EURNN GROUP NV117 821
0.751 113 8321 154 300EUROMV AG27 160
4.656 920 0467 133 384EURPORSCHE AUTOMOBIL HOLDING SE - PFD79 014
0.781 154 9021 154 332EURQIAGEN NV28 495
0.67998 457999 215EURSAMPO OYJ - A25 271
9.0513 462 48513 617 793EURSIEMENS AG - REG96 978
4.827 178 7397 074 336EURSIEMENS HEALTHINEERS AG151 195
2.724 045 1473 870 329EURSOFINA SA12 793
0.951 420 5601 433 846EURTEAMVIEWER AG35 909
1.782 653 5672 699 921EURUNIPER SE87 461
1.281 905 2791 898 749EURUNITED INTERNET AG - REG54 421

99.43147 947 151149 864 771Total Shares

149 864 771 147 947 151 99.43
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

149 864 771 147 947 151 99.43Total Investments

APRIL 30, 2021
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Schedule of Investments
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13.92General Industrials 47.81Germany
13.81Automobiles and Parts 15.02Netherlands
13.04Personal Care, Drug and Grocery Stores 13.79Finland
9.27Industrial Engineering 8.98Portugal
8.98Electricity 5.37Austria
7.69Chemicals 4.75Ireland
5.60Pharmaceuticals and Biotechnology 3.71Belgium
4.66Technology Hardware and Equipment 99.43
4.28Banks
4.28Life Insurance
2.78Medical Equipment and Services
2.72Investment Banking and Brokerage Services 
2.24Software and Computer Services
2.13Gas, Water and Multi-utilities
1.78Alternative Energy
0.83Telecommunications Service Providers 
0.75Oil, Gas and Coal
0.67Non-life Insurance

99.43

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor Stoxx Europe Select Dividend 30 UCITS ETF

Economic classification Geographical classification% %



165The accompanying notes form an integral part of these financial statements.

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

2.0727 895 68229 731 243JPYAEON CO LTD1 228 007
0.314 212 2064 088 159JPYAGC INC112 400
1.8825 292 60025 115 552EURAIRBUS SE252 926
0.0173 82274 341USDALEXION PHARMACEUTICALS INC540
0.263 453 1543 647 016USDALLISON TRANSMISSION HOLDINGS INC100 011
2.5133 848 70430 781 564USDALPHABET CLASS - A17 134
0.04570 336550 777USDAMAZON.COM INC199
0.425 691 9645 403 200USDAMERICAN AIRLINES GROUP INC323 667
2.2930 843 47531 164 190USDAMGEN INC159 165
0.05628 100673 914JPYANA HOLDINGS INC33 460
0.9212 417 10312 117 864USDAUTOMATIC DATA PROCESSING INC79 828
2.6936 339 75036 099 000EURAXA SA1 550 000
0.0062 89760 344USDBECTON DICKINSON AND CO303
0.04592 467569 108USDBERKSHIRE HATHAWAY INC - B2 585
0.516 944 3217 119 203USDBIOGEN INC31 700
0.9112 328 51612 179 678USDBLACKROCK INC18 049
7.0795 379 86979 929 145EURBNP PARIBAS SA1 771 872
0.162 173 9062 100 146USDBOSTON SCIENTIFIC CORP59 706
0.0056 00552 734JPYCANON INC2 850
0.01124 623122 892USDCHEVRON CORP1 412
0.658 699 7868 539 805USDCHIPOTLE MEXICAN GRILL INC7 100
4.2457 144 91362 877 994JPYCHUGAI PHARMACEUTICAL CO LTD1 820 060
0.7810 544 45810 686 144USDCOCA-COLA CO235 375
0.06871 452717 704USDCOPART INC8 399
3.3745 418 21139 999 998EURCREDIT AGRICOLE SA3 536 693
0.172 237 9501 047 254USDDXC TECHNOLOGY CO81 083
0.668 941 3838 708 781USDECOLAB INC48 186
0.354 684 5693 683 095USDEDWARDS LIFESCIENCES CORP58 944
0.8311 159 87510 798 585USDELECTRONIC ARTS INC92 366
0.608 038 7938 323 084USDELI LILLY & CO53 439
4.6462 541 11667 395 259EURENGIE SA (ISIN FR0010208488)5 083 817
0.587 784 9177 527 741USDEQUITY LIFESTYLE PROPERTIES INC136 436
0.263 456 4963 641 026USDEXXON MOBIL CORP71 030
5.5174 342 70070 675 480USDFACEBOOK INC273 266
3.1742 753 52045 275 468JPYFAST RETAILING CO LTD62 872
0.679 041 1268 530 530USDFIDELITY NATIONAL INFORMATION SERVICES INC70 336
0.273 690 6973 763 150USDFIRST INDUSTRIAL REALTY TRUST INC91 228
0.06757 518558 438USDFIRST SOLAR INC10 511
0.008 3158 061USDFLEETCOR TECHNOLOGIES INC35
0.05709 093566 506USDF5 NETWORKS INC4 507
0.01120 581105 837USDHEALTHPEAK PROPERTIES INC4 312
0.162 167 5902 076 652USDHERSHEY CO15 987
1.1114 908 61214 988 267USDHONEYWELL INTERNATIONAL INC80 649
0.131 722 6181 383 405USDILLUMINA INC5 217

APRIL 30, 2021
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166The accompanying notes form an integral part of these financial statements.

Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.7510 080 1066 964 150USDIQVIA HOLDINGS INC51 854
0.05667 461660 682USDKEYSIGHT TECHNOLOGIES INC5 448
2.3731 893 44930 576 949USDMAXIM INTEGRATED PRODUCTS INC397 933
0.587 847 0027 784 888USDMGM GROWTH PROPERTIES LLC - A264 596
0.0193 43260 182USDMOLSON COORS BEVERAGE CO - B2 039
0.04545 604493 820USDNASDAQ INC4 082
0.719 550 0549 948 231USDNETFLIX INC22 725
0.05627 045619 586JPYNEXON CO LTD22 920
0.8611 611 30012 036 785JPYNINTENDO CO LTD24 613
1.0213 754 64815 104 056JPYNISSAN MOTOR CO LTD3 293 382
0.06809 640880 038JPYNITORI HOLDINGS CO LTD5 393
0.7510 174 7639 158 094USDNORTHERN TRUST CORP107 715
0.05709 101595 595USDNUANCE COMMUNICATIONS INC16 141
0.749 952 99010 045 462USDNVIDIA CORP19 666
0.253 401 2602 501 777USDNVR INC820
0.02296 618382 225JPYORACLE CORP JAPAN3 914
3.0841 536 00040 912 000EURORANGE SA4 000 000
0.121 639 4991 640 091JPYOTSUKA CORP41 286
0.04594 335614 443USDPHILLIPS 668 874
2.9539 716 13139 456 737USDPROCTER & GAMBLE CO363 023
1.6121 680 70820 526 328USDROPER TECHNOLOGIES INC58 898
7.2798 216 04088 850 546EURSANOFI1 131 000
0.01144 610154 875USDSEAGEN INC1 258
0.04540 793587 573JPYSHIMAMURA CO LTD6 505
0.334 447 0334 518 747JPYSHISEIDO CO LTD77 671
3.3945 698 73046 974 058JPYSOFTBANK GROUP CORP609 659
0.091 222 026556 229USDSQUARE INC - A5 974
0.476 373 2093 524 897USDSYNOPSYS INC30 570
0.05644 087663 172USDTCF FINANCIAL CORP16 937
0.03440 692559 903USDTELADOC HEALTH INC3 124
1.6722 525 36224 232 646USDTEXAS CAPITAL BANCSHARES INC397 244
0.01118 096125 102JPYTOKYO TATEMONO CO LTD9 661
6.2083 547 12173 873 500EURTOTAL SE2 251 944
0.111 503 6771 657 069JPYTREND MICRO INC/JAPAN38 157
0.06810 581516 254USDTWILIO INC - A2 615
2.0928 129 23028 750 529USDTWITTER INC523 431
0.395 271 6183 006 615USDUNDER ARMOUR INC317 819
3.9453 100 00040 569 154EURVEOLIA ENVIRONNEMENT SA2 000 000
0.101 415 0551 485 501USDVERISIGN INC7 804
0.689 159 9849 332 044USDVERIZON COMMUNICATIONS INC193 555
0.192 618 7692 334 521USDWATERS CORP10 499
0.537 125 2627 036 138USDWILLSCOT MOBILE MINI HOLDINGS CORP291 558
0.06772 461769 240AUDWOODSIDE PETROLEUM LTD51 813

APRIL 30, 2021
Lyxor Index Fund 

LYXOR Index Fund - Lyxor Smart Overnight Return

(continued)Schedule of Investments

EUREUR
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167The accompanying notes form an integral part of these financial statements.

Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.101 326 0751 087 519USDZOOM VIDEO COMMUNICATIONS INC5 002

94.401 273 007 4461 215 586 285Total Shares

1 215 586 285 1 273 007 446 94.41
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

Investment Funds

Open-ended Investment Funds

1.3017 482 75214 016 933EURLYXOR INTERNATIONAL ASSET MANAGEMENT - LYXOR FRANCE INDEX 1121 950
1.3017 482 72314 016 728EURLYXOR INTERNATIONAL ASSET MANAGEMENT - LYXOR FRANCE INDEX 2121 231
1.3017 482 98214 017 395EURLYXOR INTERNATIONAL ASSET MANAGEMENT - LYXOR FRANCE INDEX 3121 132
1.2917 485 18414 015 811EURLYXOR INTERNATIONAL ASSET MANAGEMENT - LYXOR FRANCE INDEX 4144 077
1.2917 484 38514 014 798EURLYXOR INTERNATIONAL ASSET MANAGEMENT - LYXOR FRANCE INDEX 5153 318

6.4887 418 02670 081 665Total Open-ended Investment Funds

70 081 665 87 418 026 6.48Total Investment Funds

1 285 667 950 1 360 425 472 100.89Total Investments

APRIL 30, 2021
Lyxor Index Fund 

LYXOR Index Fund - Lyxor Smart Overnight Return

(continued)Schedule of Investments
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15.05Pharmaceuticals and Biotechnology 44.75France
12.16Banks 38.35United States of America
11.94Software and Computer Services 15.85Japan
8.58Gas, Water and Multi-utilities 1.88Netherlands
7.95Telecommunications Service Providers 0.06Australia
6.56Oil, Gas and Coal 100.89
6.48Investment Fund
5.38Retailers 
3.44Personal Care, Drug and Grocery Stores 
3.11Technology Hardware and Equipment
2.74Non-life Insurance
2.46Investment Banking and Brokerage Services 
1.91Aerospace and Defense
1.69Leisure Goods
1.68Industrial Support Services
1.66Electronic and Electrical Equipment
1.11General Industrials
1.11Travel and Leisure
1.02Automobiles and Parts
0.86Real Estate Investment Trusts
0.79Beverages
0.71Medical Equipment and Services
0.59Consumer Services 
0.59Real Estate Investment and Services
0.56Construction and Materials
0.39Personal Goods
0.26Industrial Transportation
0.06Alternative Energy
0.05Telecommunications Equipment

100.89

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor Smart Overnight Return

Economic classification Geographical classification% %



169The accompanying notes form an integral part of these financial statements.

Investment Funds

Open-ended Investment Funds

8.178 567 4777 402 259EURLYXOR NEWCITS IRL II PLC/CHENAVARI CREDIT FUND  - I76 170.1071
4.184 385 6114 610 325EURBLACKROCK STRATEGIC FUNDS - AMERICAS DIVERSIFIED EQUITY

ABSOLUTE RETURN FUND  - I2
44 196.42

4.164 359 5974 500 000EURBLACKROCK STRATEGIC FUNDS - EUROPEAN ABSOLUTE RETURN FUND -
I2

28 537

12.0512 631 23410 675 638EURELEVA UCITS FUND - ELEVA ABSOLUTE RETURN EUROPE FUND9 408.18
5.205 457 0944 331 319EURINRIS UCITS PLC - INRIS PARUS FUND - I40 849.57
9.219 654 3839 064 364EURJANUS HENDERSON  UNITED KINGDOM ABSOLUTE RETURN FUND - I1 283 622.732
7.648 011 9587 042 375EURLEGG MASON GLOBAL FUNDS PLC-LEGG MASON WESTERN ASSET

MACRO OPPORTUNITIES BOND FU
62 539.674

0.74772 747800 000EURLYXOR - LYXOR - BRIDGEWATER CORE GLOBAL MACRO FUND - A I8 000
13.2313 874 89712 158 349EURLYXOR - LYXOR-TIEDEMANN ARBITRAGE STRATEGY FUND - A I117 032.0388
12.0112 591 57611 001 126EURLYXOR INVESTMENT STRATEGIES PLC - LYXOR EPSILON GLOBAL TREND

FUND
87 792.3054

6.116 409 3766 695 535EURLYXOR NEWCITS IRL III ICAV - LYXOR / BRIDGEWATER CORE GLOBAL
MACRO FUND

66 919.506

5.796 073 6855 612 050EURLYXOR NEWCITS IRL PLC LYXOR/SANDLER US EQUITY FUND  - I51 905.4914
6.106 394 0105 679 770EURMARSHALL WACE UCITS FUNDS PLC - MW SYSTEMATIC ALPHA UCITS

FUND
55 390.8025

94.5999 183 64589 573 110Total Open-ended Investment Funds

89 573 110 99 183 645 94.59Total Investment Funds

89 573 110 99 183 645 94.59Total Investments

APRIL 30, 2021
Lyxor Index Fund 

Schedule of Investments

LYXOR Index Fund - Lyxor Alpha Plus Fund

EUREUR
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94.59Investment Fund 65.00Ireland

94.59 29.59Luxembourg

94.59

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor Alpha Plus Fund

Economic classification Geographical classification% %



171The accompanying notes form an integral part of these financial statements.

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Bonds

1.11109 527110 665EURABBOTT IRELAND FINANCING DAC 1.5% 27/09/2026102 000
1.97194 737194 874EURAMERICAN HONDA FINANCE CORP 0.35% 26/08/2022193 000
1.43141 552141 853EURARCELORMITTAL 2.25% 17/01/2024135 000
2.07204 808205 207EURARGENTA SPAARBANK NV 1% 13/10/2026200 000
2.23220 036221 521EURBANCO BPM SPA 1% 23/01/2025210 000
1.06105 295105 681EURBANCO SANTANDER SA 1.125% 27/11/2024100 000
1.03101 995102 157EURBANKIA SA 1.125% 05/08/2022100 000
2.12209 786209 900EURBANKIA SA 4.5% 26/04/2022200 000
0.044 1874 191EURBMW FINANCE NV 1% 29/08/20254 000
2.89285 361287 534EURBNG BANK NV 0.125% 19/04/2033289 000
0.1414 08214 101EURCOMMERZBANK AG 0.25% 26/01/202214 000
0.4847 78548 101EURCONTINENTAL AG 2.5% 27/08/202643 000
0.033 1013 106EURCOVESTRO AG 0.875% 03/02/20263 000
1.03101 986102 083EURCREDIT AGRICOLE ITALIA SPA 0.25% 30/09/2024100 000
2.11208 230209 626EURCREDIT AGRICOLE ITALIA SPA 0.625% 13/01/2026200 000
2.03200 966204 934EURCREDIT AGRICOLE PUBLIC SECTOR SCF SA 0.01% 13/09/2028200 000
1.05103 691104 010EURCREDIT AGRICOLE PUBLIC SECTOR SCF SA 0.5% 10/10/2025100 000
2.04201 412201 461EURCREDIT AGRICOLE SA/LONDON - EMTN - FRN 20/04/2022200 000
1.02100 769100 720EURCREDIT AGRICOLE SA/LONDON FRN 06/03/2023100 000
1.02100 374100 384EURCREDIT AGRICOLE SA/LONDON FRN 17/01/2022100 000
1.97194 365195 175EURCREDIT MUTUEL - CIC HOME LOAN SFH SA 0.375% 12/09/2022192 000
2.44241 605241 778EURDANSKE BANK A/S 0.875% 22/05/2023237 000
1.02100 417100 426EURDEUTSCHE BANK AG FRN 16/05/2022100 000
0.1212 28212 304EURDEUTSCHE TELEKOM AG 0.5% 05/07/202712 000
6.64655 681657 436EURDEXIA CREDIT LOCAL SA 0.25% 02/06/2022650 000
1.02100 852100 880EURDEXIA CREDIT LOCAL SA 0.625% 21/01/2022100 000
1.42140 206140 131EURDIGITAL DUTCH FINCO BV 1% 15/01/2032141 000
0.8179 85581 596EURENEL SPA 5.625% 21/06/202760 000
1.89186 484186 866EURE.ON SE 0.375% 29/09/2027184 000
0.099 2829 322EURE.ON SE 0.875% 20/08/20319 000
2.03201 132201 667EUREUROCAJA RURAL SCC 0.875% 01/10/2021200 000
2.23220 488220 752EURFEDEX CORP 1% 11/01/2023216 000
1.07106 015107 020EURGENERAL ELECTRIC CO 1.5% 17/05/2029100 000
0.8281 02681 041EURHEIDELBERGCEMENT AG 2.25% 03/06/202476 000
1.32130 079130 118EURHSBC HOLDINGS PLC FRN 04/12/2024125 000
1.79177 427177 519EURHSBC HOLDINGS PLC FRN 27/09/2022177 000
1.0098 59199 001EURHYPO TIROL BANK AG 0.01% 11/03/2031100 000
2.45241 770243 190EURIREN SPA 1% 01/07/2030235 000
0.9796 03496 399EURKREDITANSTALT FUER WIEDERAUFBAU 0% 15/06/202995 000
0.1616 31116 323EURKREDITANSTALT FUER WIEDERAUFBAU 0.01% 31/03/202516 000
1.97195 127195 217EURMEDIOBANCA BANCA DI CREDITO FINANZIARIO SPA FRN 18/05/2022194 000
0.2524 90224 951EURMETRO AG 1.5% 19/03/202524 000
0.2625 56725 788EURNATIONAL AUSTRALIA BANK LTD 1.25% 18/05/202624 000
2.16214 076215 206EURNORDEA MORTGAGE BANK PLC 0.25% 21/11/2023210 000

APRIL 30, 2021
Lyxor Index Fund 

Schedule of Investments

LYXOR Index Fund - Lyxor BTP Monthly (-1x) Inverse UCITS ETF
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172The accompanying notes form an integral part of these financial statements.

Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

1.45143 647143 614EURPHILIP MORRIS INTERNATIONAL INC 2.875% 03/03/2026127 000
1.14113 078113 909EURSTADSHYPOTEK AB 0.375% 06/12/2024110 000
1.02100 616101 172EURSTADSHYPOTEK AB 0.625% 10/11/2021100 000
0.1211 88411 986EURUNICREDIT BANK AG 0.01% 10/03/203112 000
1.04102 957103 092EURUNIONE DI BANCHE ITALIANE SPA 0.375% 14/09/2026100 000
0.2625 44625 430EURVOLKSWAGEN BANK GMBH 0.75% 15/06/202325 000
0.9694 43694 625EURVOLKSWAGEN LEASING GMBH 0.5% 12/01/202995 000
0.7978 60878 614EURVOLKSWAGEN LEASING GMBH 0.5% 20/06/202278 000
2.19216 716217 449EURWESTPAC BANKING CORP 0.625% 14/01/2022215 000

71.777 096 6427 122 106Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.1313 31513 356EURCAISSE D’AMORTISSEMENT DE LA DETTE SOCIALE FRN 25/07/202112 000
1.0099 13598 688EURCAISSE D’AMORTISSEMENT DE LA DETTE SOCIALE FRN 25/07/202484 000
0.2525 10025 194EURDEUTSCHE BUNDESREPUBLIK COUPON STRIPS 0% 04/07/202324 787
3.94389 584391 695EURDEUTSCHE BUNDESREPUBLIK COUPON STRIPS 0% 04/07/2024382 378.45
0.1918 99619 281EURDEUTSCHE BUNDESREPUBLIK COUPON STRIPS 0% 04/07/202718 528
0.01513477EURDEUTSCHE BUNDESREPUBLIK COUPON STRIPS 0% 04/07/2028500
0.9997 730100 468EURDEUTSCHE BUNDESREPUBLIK PRINCIPAL STRIPS 0% 04/01/203094 813.35
4.13408 599442 127EURDEUTSCHE BUNDESREPUBLIK PRINCIPAL STRIPS 0% 04/01/2037412 605
0.7978 45787 297EURDEUTSCHE BUNDESREPUBLIK PRINCIPAL STRIPS 0% 04/07/204081 238.74
3.99394 805432 503EURDEUTSCHE BUNDESREPUBLIK PRINCIPAL STRIPS 0% 04/07/2042413 045.06
0.4645 83346 209EUREUROPEAN FINANCIAL STABILITY FACILITY 0% 15/10/202545 000
0.01849889EURFRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0%

25/04/2043
1 015

0.021 6831 751EURFRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0%
25/04/2048

2 170

0.01925956EURFRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0%
25/10/2038

1 029

0.1111 08311 239EURITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/02/202911 734
0.2827 83927 803EURKINGDOM OF BELGIUM GOVERNMENT BOND COUPON STRIP 0%

22/06/2027
27 292

0.01913928EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 0% 20/10/20401 000
0.1817 45817 272EURSPAIN GOVERNMENT BOND COUPON STRIP 0% 30/07/202417 250
11.281 114 6791 102 068EURSPAIN GOVERNMENT BOND PRINCIPAL STRIP 0% 31/10/20241 100 000
0.01886903EURSTATE OF NORTH RHINE-WESTPHALIA GERMANY 0.2% 27/01/20511 000
0.2322 70122 799EURSTATE OF THE GRAND-DUCHY OF LUXEMBOURG 0% 14/09/203223 000

28.022 771 0832 843 903Total Supranationals, Governments and Local Public Authorities, Debt Instruments

9 966 009 9 867 725 99.79
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

9 966 009 9 867 725 99.79Total Investments

APRIL 30, 2021
Lyxor Index Fund 

LYXOR Index Fund - Lyxor BTP Monthly (-1x) Inverse UCITS ETF
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47.91Banks 22.43Germany
28.02Governments 17.70Spain
8.33Investment Banking and Brokerage Services 13.87France
4.42Gas, Water and Multi-utilities 11.74Italy
2.23Industrial Transportation 7.18United Kingdom
2.16Finance and Credit Services 6.72United States of America
1.45Tobacco 4.35Netherlands
1.43Industrial Metals and Mining 2.45Australia
1.07General Industrials 2.44Denmark
0.82Construction and Materials 2.35Belgium
0.81Electricity 2.16Finland
0.74Automobiles and Parts 2.16Sweden
0.25Personal Care, Drug and Grocery Stores 2.12Luxembourg
0.12Telecommunications Service Providers 1.11Ireland
0.03Chemicals 1.01Austria

99.79 99.79

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor BTP Monthly (-1x) Inverse UCITS ETF

Economic classification Geographical classification% %



174The accompanying notes form an integral part of these financial statements.

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

0.4835 77936 767EURAIRBUS SE358
8.40625 571557 167EURAMADEUS IT GROUP SA - A11 033
2.27168 926171 324EURBRENNTAG SE2 262
4.64345 382340 459JPYCANON INC17 459
0.5238 89641 018JPYCHUGAI PHARMACEUTICAL CO LTD1 248
1.67124 262127 601CHFCIE FINANCIERE RICHEMONT SA - REG1 457
5.69424 204428 413EURCOVESTRO AG7 795
4.66346 786355 841EURDEUTSCHE BOERSE AG2 420
4.35324 256324 215EURDEUTSCHE TELEKOM AG - REG20 266
0.2115 33516 434JPYDISCO CORP57
4.68348 925332 564EURE.ON SE34 802
8.65644 285687 833JPYFAST RETAILING CO LTD945
3.51261 305254 466EURFRESENIUS SE & CO KGAA6 392
4.40327 829340 185EURINFINEON TECHNOLOGIES AG - REG9 767
3.54263 672301 409AUDJB HI-FI LTD8 879
4.61343 455350 691EURKBC GROUP NV5 315
1.38103 089103 356EURLEG IMMOBILIEN SE891
0.8261 12664 994JPYMAEDA ROAD CONSTRUCTION CO LTD3 830
0.3828 58629 420JPYNINTENDO CO LTD60
4.30320 154317 937EURPROSIEBENSAT.1 MEDIA SE17 742
4.72351 331410 750EURSAP SE3 009
0.3223 69326 097JPYSAPPORO HOLDINGS LTD1 434
4.54338 304317 687EURSIEMENS AG - REG2 437
4.88363 697382 351JPYSUMITOMO MITSUI FINANCIAL GROUP INC12 587
8.57638 259593 299JPYSUSHIRO GLOBAL HOLDINGS LTD17 192
4.49334 542346 919JPYTOKYO ELECTRON LTD911
2.17161 792168 976JPYTREND MICRO INC/JAPAN4 094
1.3298 59979 998EURVOLKSWAGEN AG - PFD455

100.177 462 0407 508 171Total Shares

7 508 171 7 462 040 100.17
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

7 508 171 7 462 040 100.17Total Investments

APRIL 30, 2021
Lyxor Index Fund 

Schedule of Investments
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15.29Software and Computer Services 45.82Germany
13.53Technology Hardware and Equipment 35.65Japan
12.19Retailers 8.40Spain
9.49Banks 4.61Belgium
8.65Telecommunications Service Providers 3.54Australia
8.57Travel and Leisure 1.67Switzerland
7.96Chemicals 0.48Netherlands
4.68Gas, Water and Multi-utilities 100.17
4.66Investment Banking and Brokerage Services 
4.54General Industrials
3.51Health Care Providers
1.67Personal Goods
1.38Real Estate Investment Trusts
1.32Automobiles and Parts
0.82Construction and Materials
0.52Pharmaceuticals and Biotechnology
0.48Aerospace and Defense
0.38Leisure Goods
0.32Beverages
0.21Industrial Engineering

100.17

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Crystal Europe Equity

Economic classification Geographical classification% %



176The accompanying notes form an integral part of these financial statements.

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

4.491 289 2691 271 689USDAIR PRODUCTS AND CHEMICALS INC5 380
4.451 277 5011 183 020USDALEXION PHARMACEUTICALS INC9 117
1.46418 383408 700USDALPHABET CLASS - A214
6.001 723 8021 279 600USDALPHABET INC861
0.70201 353233 526USDALTERYX INC2 965
9.452 713 3322 545 542USDAMAZON.COM INC942
4.651 335 6951 271 701USDAT&T INC51 191
3.621 039 358921 616EURAXA SA44 181
6.891 978 0181 918 641USDBANK OF AMERICA CORP58 750
1.41404 954401 540USDBLACKROCK INC595
3.851 104 3991 279 430USDBOEING CO5 674
1.09312 359313 047USDCAMDEN PROPERTY TRUST3 121
2.47708 807710 682USDCOCA-COLA CO15 807
0.56161 295164 358USDDUN & BRADSTREET HOLDINGS INC8 172
5.121 469 8051 472 443USDEDISON INTERNATIONAL29 762
0.71202 471235 386USDEXACT SCIENCES CORP1 849
1.11317 843286 712USDFACEBOOK INC1 177
0.49141 811136 976JPYFAST RETAILING CO LTD208
0.1029 39628 340USDFIRST INDUSTRIAL REALTY TRUST INC711
0.1030 14925 794USDGAZPROM PJSC - ADR REG5 993
4.491 289 9041 222 962USDHCA HEALTHCARE INC7 723
1.54442 346383 630EURING GROEP NV41 613
0.1953 89034 372USDLABORATORY CORP OF AMERICA HOLDINGS244
8.982 578 9702 657 260USDMERCK & CO INC41 672
4.481 287 2951 195 015USDMICROSOFT CORP6 145
4.431 271 2711 123 646USDNEWMONT CORP24 521
0.78224 372225 366EURPROSIEBENSAT.1 MEDIA SE12 434
0.2673 59566 621USDQUALTRICS INTERNATIONAL INC - A2 372
4.531 299 7991 259 830USDQUANTA SERVICES INC16 191
2.14613 502618 937USDRESMED INC3 929
4.491 290 0461 358 989USDSPIRIT AEROSYSTEMS HOLDINGS INC - A33 989
0.1131 87922 403USDTRIMBLE INC468
0.1749 74228 808USDVEEVA SYSTEMS INC212
1.46420 343422 161USDVERIZON COMMUNICATIONS INC8 756
1.56447 299539 430USDVMWARE INC - A3 348
1.73497 445412 504USDWAYFAIR INC2 026

100.0628 731 69827 660 677Total Shares

27 660 677 28 731 698 100.06
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

27 660 677 28 731 698 100.06Total Investments

APRIL 30, 2021
Lyxor Index Fund 

Schedule of Investments

LYXOR Index Fund - Lyxor Privex UCITS ETF

EUREUR
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18.02Software and Computer Services 93.53United States of America
14.14Pharmaceuticals and Biotechnology 3.62France
9.94Retailers 1.54Netherlands
8.43Banks 0.78Germany
8.34Aerospace and Defense 0.49Japan
6.90Telecommunications Service Providers 0.10Russia
5.12Electricity 100.06
4.68Health Care Providers
4.64Electronic and Electrical Equipment
4.49Chemicals
4.43Precious Metals and Mining
3.62Non-life Insurance
2.47Beverages
2.14Medical Equipment and Services
1.41Investment Banking and Brokerage Services 
1.19Real Estate Investment Trusts
0.10Oil, Gas and Coal

100.06

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor Privex UCITS ETF

Economic classification Geographical classification% %



178The accompanying notes form an integral part of these financial statements.

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

1.87606 918581 481EURABN AMRO BANK NV56 468
4.511 459 9351 493 660EURADIDAS AG - REG - REG5 684
1.99643 073479 745EURADYEN NV315
9.433 048 6693 008 996EURAIRBUS SE30 505
1.17379 281367 877USDALPHABET CLASS - A194
2.37768 804499 350USDALPHABET INC384
7.982 582 1182 534 696EURAMADEUS IT GROUP SA - A45 540
6.212 010 5161 864 348USDAMAZON.COM INC698
1.66538 930470 312EURASM INTERNATIONAL NV2 131
1.75567 350560 824USDBERKSHIRE HATHAWAY INC - B2 484
4.471 448 4971 467 661EURCOVESTRO AG26 617
9.293 005 1363 012 755EURDEUTSCHE TELEKOM AG - REG187 821
1.63529 082545 388EURE.ON SE52 771
0.0723 90414 042USDFIRST SOLAR INC376
2.89935 120895 506USDFLIR SYSTEMS INC18 771
0.0618 82417 197USDGODADDY INC261
2.98965 329990 926EURINFINEON TECHNOLOGIES AG - REG28 760
4.891 583 2111 533 901EURING GROEP NV148 938
4.501 458 2601 502 566EURLANXESS23 820
4.691 519 4401 488 514USDPEPSICO INC12 688
4.531 465 8771 532 764EURPROSUS NV16 246
2.90938 870963 561EURRANDSTAD NV15 627
4.571 478 0651 495 312EURSAP SE12 659
4.391 422 5351 525 269EURSHOP APOTHEKE EUROPE NV8 285
1.52493 089501 116EURSIEMENS AG - REG3 552
3.02978 658962 580EURSIEMENS HEALTHINEERS AG20 612
0.85274 475284 414EURSTELLANTIS NV19 878
2.99966 7701 011 448EURSTMICROELECTRONICS NV31 026

99.1832 110 73631 606 209Total Shares

31 606 209 32 110 736 99.18
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

31 606 209 32 110 736 99.18Total Investments

APRIL 30, 2021
Lyxor Index Fund 

Schedule of Investments

LYXOR Index Fund - Lyxor Stoxx Europe 600 Real Estate UCITS ETF

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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20.68Software and Computer Services 36.49Germany
12.31Aerospace and Defense 35.49Netherlands
9.29Telecommunications Service Providers 19.22United States of America
8.98Chemicals 7.98Spain
7.63Technology Hardware and Equipment 99.18
6.76Banks
6.21Retailers 
4.69Beverages
4.51Personal Goods
4.42General Industrials
4.39Personal Care, Drug and Grocery Stores 
3.02Pharmaceuticals and Biotechnology
1.99Industrial Support Services
1.75Non-life Insurance
1.63Gas, Water and Multi-utilities
0.85Automobiles and Parts
0.07Alternative Energy

99.18

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor Stoxx Europe 600 Real Estate UCITS ETF

Economic classification Geographical classification% %



180The accompanying notes form an integral part of these financial statements.

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

1.86220 430228 184USDADOBE INC522
2.95350 307324 585USDALEXION PHARMACEUTICALS INC2 500
4.56540 565414 964USDALPHABET INC270
2.86339 887320 219USDAMAZON.COM INC118
3.17375 757379 105USDBECTON DICKINSON AND CO1 818
0.8499 142101 947USDBRISTOL-MYERS SQUIBB CO1 912
1.10130 743123 783USDCHEVRON CORP1 527
1.86221 126212 846USDCIGNA CORP1 069
2.16255 718260 719USDCME GROUP INC1 524
4.84574 128530 930USDDOMINION ENERGY INC8 650
4.47530 724421 237USDDR HORTON INC6 500
2.96351 718329 064USDELECTRONIC ARTS INC2 980
5.82690 505630 652USDFACEBOOK INC2 557
4.01475 291460 926USDGOLDMAN SACHS GROUP INC1 642
3.96470 331462 920USDHCA HEALTHCARE INC2 816
3.12369 862342 215USDHUMANA INC1 000
2.81333 336350 778EURJUST EAT TAKEAWAY.COM NV3 876
2.55301 975301 989USDKRAFT HEINZ CO8 804
2.92346 408322 423USDMARSH & MCLENNAN COS INC3 073
6.14728 700732 516USDMASTERCARD INC2 296
3.72441 566460 923USDMERCK & CO INC7 135
1.64194 619142 082USDMICRON TECHNOLOGY INC2 722
1.24147 157157 399USDNETFLIX INC345
4.55540 133461 150USDNVIDIA CORP1 083
2.76328 001311 662USDOMNICOM GROUP INC4 800
2.14253 894239 239USDQUALCOMM INC2 202
4.26505 487485 579USDSALESFORCE.COM INC2 642
0.2225 53319 511JPYSHOWA DENKO KK1 015
2.67316 326334 764USDSKYWORKS SOLUTIONS INC2 100
3.77447 646412 214USDTARGET CORP2 600
7.19852 687856 432USDVERIZON COMMUNICATIONS INC17 762

99.1211 759 70211 132 957Total Shares

11 132 957 11 759 702 99.12
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

11 132 957 11 759 702 99.12Total Investments

APRIL 30, 2021
Lyxor Index Fund 

Schedule of Investments

LYXOR Index Fund - Lyxor FTSE EPRA/NAREIT United States UCITS ETF

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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16.49Software and Computer Services 96.09United States of America
11.00Technology Hardware and Equipment 2.81Netherlands
8.95Health Care Providers 0.22Japan
8.43Telecommunications Service Providers 99.12
7.51Pharmaceuticals and Biotechnology
6.64Retailers 
6.16Investment Banking and Brokerage Services 
6.14Finance and Credit Services
4.84Electricity
4.47Household Goods and Home Construction
3.17Medical Equipment and Services
2.96Leisure Goods
2.92Non-life Insurance
2.81Consumer Services 
2.76Media
2.55Food Producers
1.10Oil, Gas and Coal
0.22Chemicals

99.12

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor FTSE EPRA/NAREIT United States UCITS ETF

Economic classification Geographical classification% %



182The accompanying notes form an integral part of these financial statements.

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

0.44700 475683 030USDALEXION PHARMACEUTICALS INC4 999
4.497 089 0446 836 285USDALPHABET CLASS - A3 626
0.07112 117112 346USDALPHABET INC56
9.5815 147 99813 826 738USDAMAZON.COM INC5 259
0.21325 018302 894USDANSYS INC1 070
4.577 215 9277 436 540USDAPPLIED MATERIALS INC65 455
1.512 392 2812 269 743EURAXA SA101 691
9.2114 550 33214 382 961USDBERKSHIRE HATHAWAY INC - B63 705
3.275 171 6764 674 269EURBNP PARIBAS SA96 866
0.10154 546154 670USDBOEING CO794
1.372 157 7912 162 542USDCAMDEN PROPERTY TRUST21 560
6.4810 235 92710 370 667USDCERNER CORP164 184
0.34537 269553 829USDCHEVRON CORP6 275
4.487 072 1077 181 610USDCIGNA CORP34 189
0.0584 96555 920USDCLOUDFLARE INC1 207
4.747 492 9427 411 418USDCOCA-COLA CO167 099
0.47748 960723 222USDCONOCOPHILLIPS17 630
0.43680 004392 291USDDATADOG INC9 544
0.32497 994504 437USDDOCUSIGN INC2 689
0.55874 419873 361USDDOW INC16 842
0.631 003 257992 624USDDUN & BRADSTREET HOLDINGS INC50 830
4.386 924 2467 000 991USDELECTRONIC ARTS INC58 667
0.35558 574631 262USDELI LILLY & CO3 679
0.41650 474538 861USDGAZPROM PJSC - ADR REG129 300
0.681 080 4601 063 293USDGLOBAL PAYMENTS INC6 060
0.48751 438729 305USDKRAFT HEINZ CO21 908
0.731 145 8131 063 235USDLAS VEGAS SANDS CORP22 516
3.755 929 6756 253 064USDMERCK & CO INC95 814
4.677 388 0836 856 193USDMGIC INVESTMENT CORP583 581
0.0350 69650 452USDMICROSOFT CORP242
1.151 810 2201 984 636USDMICROSTRATEGY INC3 316
1.492 361 7772 363 435USDNIKE INC - B21 438
1.732 728 5742 794 666USDPAYPAL HOLDINGS INC12 523
6.8910 885 52910 663 970USDPEPSICO INC90 899
5.068 002 9177 619 944USDPIONEER NATURAL RESOURCES CO62 627
0.0581 35380 798USDPLANET FITNESS INC1 166
0.14221 004194 926USDQUALTRICS INTERNATIONAL INC - A7 123
0.38595 032551 580USDRAPID7 INC8 816
0.10154 088173 223USDSILVERGATE CAPITAL CORP - A1 730
1.542 431 0642 452 128USDSMARTSHEET INC - A49 351
4.236 685 0577 042 322USDSPIRIT AEROSYSTEMS HOLDINGS INC - A176 132
0.0697 82298 392USDSQUARE INC - A481
2.774 373 6723 955 438USDTARGET CORP25 403
4.356 875 3277 035 670USDTHERMO FISHER SCIENTIFIC INC17 601

APRIL 30, 2021
Lyxor Index Fund 

Schedule of Investments

LYXOR Index Fund - Lyxor FTSE EPRA/NAREIT Global Developed UCITS ETF

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity



183The accompanying notes form an integral part of these financial statements.

Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.11174 702184 045USDTYLER TECHNOLOGIES INC495
0.19293 680280 043USDVERISIGN INC1 616
0.40639 696499 813USDWATERS CORP2 568

99.43157 136 022154 063 082Total Shares

154 063 082 157 136 022 99.43
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

154 063 082 157 136 022 99.43Total Investments

APRIL 30, 2021
Lyxor Index Fund 

LYXOR Index Fund - Lyxor FTSE EPRA/NAREIT Global Developed UCITS ETF

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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16.19Software and Computer Services 94.23United States of America
12.34Retailers 4.79France
11.63Beverages 0.41Russia
10.72Non-life Insurance 99.43
6.29Oil, Gas and Coal
4.76Medical Equipment and Services
4.67Finance and Credit Services
4.57Technology Hardware and Equipment
4.55Pharmaceuticals and Biotechnology
4.48Health Care Providers
4.38Leisure Goods
4.33Aerospace and Defense
3.37Banks
2.28Investment Banking and Brokerage Services 
1.49Personal Goods
1.37Real Estate Investment Trusts
0.75Industrial Support Services
0.73Travel and Leisure
0.48Food Producers
0.05General Industrials

99.43

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor FTSE EPRA/NAREIT Global Developed UCITS ETF

Economic classification Geographical classification% %



185The accompanying notes form an integral part of these financial statements.

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

1.89777 812765 048EURADYEN NV381
9.363 845 0913 874 095EURAIRBUS SE38 474
0.86351 911338 528USDALPHABET CLASS - A180
0.63260 272153 255USDALPHABET INC130
6.172 537 9492 328 513EURAMADEUS IT GROUP SA - A44 761
4.811 975 9511 807 863USDAMAZON.COM INC686
4.371 798 8001 884 052EURASR NEDERLAND NV49 404
2.531 040 9451 126 789USDBOEING CO5 348
1.15473 584404 875EURBOUYGUES SA13 288
2.08856 013522 751EURCIE DE SAINT-GOBAIN16 305
1.53630 075639 831USDCIGNA CORP3 046
4.451 830 3621 854 579EURCOVESTRO AG33 634
4.561 874 5761 892 384EURDEUTSCHE TELEKOM AG - REG117 161
0.73300 405306 594USDDUN & BRADSTREET HOLDINGS INC15 220
0.95392 263408 595USDEBAY INC8 464
2.19902 179790 886EUREIFFAGE SA9 901
1.57645 295582 136EUREUROFINS SCIENTIFIC SE7 836
9.183 769 5683 683 353EURING GROEP NV354 616
8.523 501 2533 622 844EURKESKO OYJ - B138 171
3.521 448 8491 455 945EURKONE OYJ - B22 174
1.49613 447605 314EURKONINKLIJKE KPN NV214 043
0.30122 176119 904USDNIKE INC - B1 109
4.541 866 7741 891 919USDNVIDIA CORP3 743
4.301 769 3201 860 036EURPROSUS NV19 609
3.511 443 3871 409 765EURSAP SE12 362
2.34963 8261 037 645EURSIEMENS ENERGY AG34 670
3.611 484 2251 468 690EURSIEMENS HEALTHINEERS AG31 260
0.90369 228440 023SEKSINCH AB2 810
2.481 021 4751 045 297USDTHERMO FISHER SCIENTIFIC INC2 615
5.372 206 3961 792 447EURVINCI SA24 140

99.8941 073 40740 113 956Total Shares

40 113 956 41 073 407 99.89
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

40 113 956 41 073 407 99.89Total Investments

APRIL 30, 2021
Lyxor Index Fund 

Schedule of Investments

LYXOR Index Fund - Lyxor Stoxx Europe 600 Construction & Materials UCITS ETF

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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17.11Software and Computer Services 30.59Netherlands
11.89Aerospace and Defense 19.36United States of America
10.80Construction and Materials 18.47Germany
9.17Banks 12.04Finland
8.51Personal Care, Drug and Grocery Stores 10.79France
6.05Telecommunications Service Providers 6.17Spain
4.81Retailers 1.57Luxembourg
4.54Technology Hardware and Equipment 0.90Sweden
4.45Chemicals 99.89
4.37Non-life Insurance
4.05Medical Equipment and Services
3.61Pharmaceuticals and Biotechnology
3.52Industrial Engineering
2.34General Industrials
1.89Industrial Support Services
1.53Health Care Providers
0.95Consumer Services 
0.30Personal Goods

99.89

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor Stoxx Europe 600 Construction & Materials UCITS ETF

Economic classification Geographical classification% %



187The accompanying notes form an integral part of these financial statements.

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

1.52460 165445 521EURABN AMRO BANK NV42 814
3.331 005 1861 011 972EURAGEAS SA/NV19 960
9.242 789 9252 745 276EURAIRBUS SE27 916
1.93582 608560 453USDALPHABET CLASS - A298
2.47746 781487 009USDALPHABET INC373
3.921 182 9321 163 285EURAMADEUS IT GROUP SA - A20 863
4.631 399 8721 179 898USDAMAZON.COM INC486
0.69208 025199 885USDAMERICAN EXPRESS CO1 633
1.50454 494472 298EURARCELORMITTAL SA18 742
0.2780 80676 195USDARVINAS INC1 411
0.1132 67133 108EURBAWAG GROUP AG727
0.3298 00697 180USDBLACKROCK INC144
8.142 459 8242 483 192EURDEUTSCHE TELEKOM AG - REG153 739
3.331 007 181988 151NOKEQUINOR ASA59 429
4.111 240 6511 238 845EURFERROVIAL SA52 481
0.1648 01841 082USDGAZPROM PJSC - ADR REG9 545
9.602 897 7262 743 845EURING GROEP NV272 599
9.452 850 9702 735 635EURKBC GROUP NV44 119
1.48447 226461 572EURKESKO OYJ - B17 649
1.51457 380462 266EURKONE OYJ - B7 000
2.27685 022684 257EURKONINKLIJKE AHOLD DELHAIZE NV30 595
2.00604 407507 007USDLAS VEGAS SANDS CORP11 877
3.25982 900995 082HUFOTP BANK NYRT26 280
2.16652 002678 955EURPROSUS NV7 226
0.68205 925229 100USDQUALTRICS INTERNATIONAL INC - A6 637
2.39722 161746 530EURSAP SE6 185
3.811 150 2181 306 801EURSHOP APOTHEKE EUROPE NV6 699
4.471 348 9071 340 100EURSIEMENS HEALTHINEERS AG28 410
0.89269 891270 711SEKSINCH AB2 054
2.15649 307606 824EURTECHNIP ENERGIES NV54 817
1.81546 524541 728USDUNDER ARMOUR INC33 044
3.521 062 4291 046 735USDUNITEDHEALTH GROUP INC3 207
2.83855 047801 532EURWENDEL SE7 724

99.9430 185 18729 382 030Total Shares

29 382 030 30 185 187 99.94
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

29 382 030 30 185 187 99.94Total Investments

APRIL 30, 2021
Lyxor Index Fund 

Schedule of Investments

LYXOR Index Fund - Lyxor Stoxx Europe 600 Financial Services UCITS ETF

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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23.93Banks 30.75Netherlands
14.44Software and Computer Services 18.33United States of America
9.24Aerospace and Defense 15.00Germany
8.14Telecommunications Service Providers 12.77Belgium
7.56Personal Care, Drug and Grocery Stores 8.02Spain
5.64Oil, Gas and Coal 3.33Norway
4.73Pharmaceuticals and Biotechnology 3.25Hungary
4.63Retailers 3.00Finland
4.11Construction and Materials 2.83France
3.52Health Care Providers 1.50Luxembourg
3.33Life Insurance 0.89Sweden
3.16Investment Banking and Brokerage Services 0.16Russia
2.00Travel and Leisure 0.11Austria
1.81Personal Goods 99.94
1.51Industrial Engineering
1.50Industrial Metals and Mining
0.69Finance and Credit Services

99.94

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor Stoxx Europe 600 Financial Services UCITS ETF

Economic classification Geographical classification% %



189The accompanying notes form an integral part of these financial statements.

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

2.584 238 6302 858 625EURAIR LIQUIDE SA (ISIN FR00140008A4)30 250
4.617 578 4507 387 385EURAIRBUS SE75 830
1.883 086 8932 789 956USDALLISON TRANSMISSION HOLDINGS INC89 607
4.267 003 0216 741 648USDALPHABET CLASS - A3 582
7.4512 259 84412 503 800EURAMADEUS IT GROUP SA - A216 223
4.407 244 1946 455 204USDAMAZON.COM INC2 515
4.797 881 4448 190 202EURARCELORMITTAL SA325 008
2.904 777 7644 318 243EURBNP PARIBAS SA89 488
3.345 490 7133 063 818EURCIE DE SAINT-GOBAIN104 585
0.27446 799447 981USDCOCA-COLA CO9 964
3.605 924 1076 002 485EURCOVESTRO AG108 859
4.677 681 8207 822 653EURDANONE SA131 022
3.445 650 4625 782 556EURDEUTSCHE BOERSE AG39 431
2.023 324 7963 655 394EURENGIE SA LOYALTY BONUS 2023268 779
0.34560 019571 823EUREXOR NV8 197
0.751 231 7151 229 908EURFERROVIAL SA52 103
0.38627 001536 430USDGAZPROM PJSC - ADR REG124 634
0.08130 247131 411USDGENERAC HOLDINGS INC484
0.0349 52950 039USDGENERAL MOTORS CO1 042
0.781 280 1441 152 647USDGREEN BRICK PARTNERS INC59 707
1.392 284 3822 234 183EURKBC GROUP NV35 351
8.1813 478 95413 947 048EURKESKO OYJ - B531 924
2.954 848 9134 843 499EURKONINKLIJKE AHOLD DELHAIZE NV216 566
5.198 541 2504 918 750EURL OREAL SA PRIME FIDELITY 202325 000
1.141 867 1922 425 545EURORANGE SA180 405
5.709 375 5277 737 325EURPERNOD RICARD SA54 924
0.15248 320253 160EURSAMPO OYJ - A6 285
1.843 020 4152 551 103EURSANOFI34 610
4.226 948 3887 179 110EURSAP SE59 510
1.782 924 9103 352 488EURSHOP APOTHEKE EUROPE NV17 035
3.345 498 8015 462 899EURSIEMENS HEALTHINEERS AG115 813
0.0459 21160 337EURTELIA CO AB17 113
3.946 485 4728 071 913EURTOTAL SE176 116
0.721 190 3551 261 048USDTWILIO INC - A3 896
6.4810 651 12010 493 787USDUNITEDHEALTH GROUP INC32 151
0.23378 436257 005EURVEOLIA ENVIRONNEMENT SA14 286
0.0465 96861 133USDWARNER MUSIC GROUP CORP - A2 092

99.90164 335 206156 802 541Total Shares

156 802 541 164 335 206 99.90
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

156 802 541 164 335 206 99.90Total Investments

APRIL 30, 2021
Lyxor Index Fund 

Schedule of Investments

LYXOR Index Fund - Lyxor Stoxx Europe 600 Food & Beverage UCITS ETF

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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18.11Personal Care, Drug and Grocery Stores 33.54France
16.66Software and Computer Services 18.94United States of America
6.48Health Care Providers 14.60Germany
6.18Chemicals 9.67Netherlands
5.97Beverages 8.35Finland
5.18Pharmaceuticals and Biotechnology 8.20Spain
4.79Industrial Metals and Mining 4.79Luxembourg
4.67Food Producers 1.39Belgium
4.61Aerospace and Defense 0.38Russia
4.40Retailers 0.04Sweden
4.32Oil, Gas and Coal 99.90
4.29Banks
4.09Construction and Materials
3.85Investment Banking and Brokerage Services 
2.25Gas, Water and Multi-utilities
1.88Industrial Transportation
1.17Telecommunications Service Providers 
0.78Household Goods and Home Construction
0.15Non-life Insurance
0.04Media
0.03Automobiles and Parts

99.90

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor Stoxx Europe 600 Food & Beverage UCITS ETF

Economic classification Geographical classification% %



191The accompanying notes form an integral part of these financial statements.

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

0.21790 628769 919EURAALBERTS NV17 550
0.16612 450603 750EURADYEN NV300
1.144 238 6302 858 625EURAIR LIQUIDE SA (ISIN FR00140008A4)30 250
7.4327 576 84427 234 814EURAIRBUS SE275 934
7.5428 009 68728 343 218EURAMADEUS IT GROUP SA - A493 998
3.7613 990 08112 933 223USDAMAZON.COM INC4 857
2.669 883 93610 271 142EURARCELORMITTAL SA407 585
0.19711 914742 597EURASM INTERNATIONAL NV2 815
4.0715 118 66013 436 606EURBNP PARIBAS SA283 174
1.646 115 1483 412 252EURCIE DE SAINT-GOBAIN116 479
0.963 564 9763 574 406USDCOCA-COLA CO79 502
2.8010 407 87910 545 580EURCOVESTRO AG191 251
1.716 371 2636 726 611EURDANONE SA108 669
1.555 765 3895 900 169EURDEUTSCHE BOERSE AG40 233
4.6517 283 08817 447 277EURDEUTSCHE TELEKOM AG - REG1 080 193
0.501 872 1961 891 013USDDOW INC36 060
1.264 702 3195 118 209EURENGIE SA LOYALTY BONUS 2023380 139
3.3612 481 62212 269 625NOKEQUINOR ASA736 482
1.866 920 0005 667 393EURESSILORLUXOTTICA SA50 000
0.26978 400926 362EUREUROFINS SCIENTIFIC SE11 881
1.174 360 5164 356 827EURFERROVIAL SA184 455
0.22835 002822 414USDGAZPROM PJSC - ADR REG165 980
1.395 167 4825 220 685USDGENERAL MOTORS CO108 714
0.22823 428833 980EURIMCD NV6 808
1.344 987 4445 160 647EURKESKO OYJ - B196 821
1.395 176 5905 170 810EURKONINKLIJKE AHOLD DELHAIZE NV231 201
2.308 541 2504 918 750EURL OREAL SA PRIME FIDELITY 202325 000
1.405 197 4602 046 365EURLVMH MOET HENNESSY LOUIS VUITTON SE8 300
1.214 511 7134 207 649USDMICROSOFT CORP21 537
0.411 515 0971 482 962USDMMC NORILSK NICKEL PJSC - ADR53 754
1.676 213 3975 953 472HUFMOL HUNGARIAN OIL AND GAS PL1 081 041
0.562 068 6851 900 492EURNELES OYJ170 754
0.00--GBPNMC HEALTH PLC4 449
2.278 446 3837 926 846NOKNORDIC SEMICONDUCTOR ASA410 076
8.2230 507 76330 918 692USDNVIDIA CORP61 170
0.14532 228561 428EUROMV AG12 978
2.268 419 60110 937 346EURORANGE SA813 488
0.461 696 0531 808 083EURPROSUS NV18 797
0.341 256 4301 353 770EURQIAGEN NV31 000
1.395 158 1334 614 972HUFRICHTER GEDEON NYRT216 768
2.107 819 0297 876 420EURSAMPO OYJ - A197 900
5.7721 442 76319 323 519EURSANOFI245 706
4.4416 521 89016 625 821EURSAP SE141 503
4.5917 068 87017 157 405EURSIEMENS HEALTHINEERS AG359 496

APRIL 30, 2021
Lyxor Index Fund 

Schedule of Investments

LYXOR Index Fund - Lyxor Stoxx Europe 600 Healthcare UCITS ETF

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity



192The accompanying notes form an integral part of these financial statements.

Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.823 032 0162 968 969EURSOLVAY SA28 658
0.09333 426339 298EURTELIA CO AB96 366
1.043 878 9842 955 788EURTENARIS SA433 019
2.428 997 56311 198 517EURTOTAL SE244 333
0.07276 597221 795USDVERISIGN INC1 522
0.381 397 6891 119 642EURVINCI SA15 292
1.816 727 5027 019 792USDWALT DISNEY CO43 536

99.60370 306 094357 675 947Total Shares

357 675 947 370 306 094 99.60
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

357 675 947 370 306 094 99.60Total Investments

APRIL 30, 2021
Lyxor Index Fund 

LYXOR Index Fund - Lyxor Stoxx Europe 600 Healthcare UCITS ETF

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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13.73Software and Computer Services 26.22France
12.09Pharmaceuticals and Biotechnology 18.03Germany
10.67Technology Hardware and Equipment 17.92United States of America
8.81Telecommunications Service Providers 10.39Netherlands
7.82Oil, Gas and Coal 8.71Spain
7.42Aerospace and Defense 5.63Norway
5.03Personal Care, Drug and Grocery Stores 4.00Finland
4.98Chemicals 3.96Luxembourg
4.11Industrial Metals and Mining 3.06Hungary
4.07Banks 0.82Belgium
3.76Retailers 0.63Russia
3.19Construction and Materials 0.14Austria
2.12Medical Equipment and Services 0.09Sweden
2.10Non-life Insurance 99.60
2.05Investment Banking and Brokerage Services 
1.71Food Producers
1.40Personal Goods
1.39Automobiles and Parts
1.26Gas, Water and Multi-utilities
0.96Beverages
0.77Industrial Engineering
0.16Industrial Support Services

99.60

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor Stoxx Europe 600 Healthcare UCITS ETF

Economic classification Geographical classification% %



194The accompanying notes form an integral part of these financial statements.

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

0.44392 227374 345EURABN AMRO BANK NV36 493
1.691 507 9661 586 931EURADIDAS AG - REG - REG5 871
4.684 173 5944 123 021EURAIRBUS SE41 761
0.46412 431262 576USDALPHABET INC206
2.872 558 8142 307 766EURAMADEUS IT GROUP SA - A45 129
8.667 710 8206 997 681USDAMAZON.COM INC2 677
1.301 163 1171 210 716EURASR NEDERLAND NV31 945
2.802 494 7762 527 783EURCOVESTRO AG45 843
7.566 736 0006 799 992EURDEUTSCHE TELEKOM AG - REG421 000
4.724 211 9434 136 077EURELISA OYJ89 255
0.33296 261275 623USDEOG RESOURCES INC4 843
4.193 741 0303 695 138EURFERROVIAL SA158 250
1.461 303 8151 298 691EURFRESENIUS MEDICAL CARE AG & CO KGAA19 707
2.822 517 1062 498 733EURINFINEON TECHNOLOGIES AG - REG74 992
6.946 185 4696 106 123EURING GROEP NV581 888
0.78696 064687 863USDINTUIT INC2 033
1.791 599 7191 607 554EURKONE OYJ - B24 483
4.123 677 4463 673 339EURKONINKLIJKE AHOLD DELHAIZE NV164 245
1.691 508 2482 000 649NOKNEL ASA623 846
2.161 926 9431 965 176EURNESTE OYJ38 233
1.281 144 5881 150 649DKKNOVO NORDISK A/S18 788
2.402 138 3652 090 125NOKORKLA ASA251 726
0.69618 165629 900HUFOTP BANK NYRT16 528
8.507 575 0607 428 592USDPROCTER & GAMBLE CO68 347
3.102 763 9253 064 732EURPROSUS NV30 632
2.282 037 6701 844 875EURSAFRAN SA16 409
5.164 603 3804 601 635EURSAP SE39 426
2.772 466 1911 277 831EURSCHNEIDER ELECTRIC SE18 540
4.423 943 2914 184 428EURSIEMENS ENERGY AG141 845
4.574 076 3484 109 098EURSIEMENS HEALTHINEERS AG85 854
2.662 370 6451 781 556EURTENARIS SA264 640
0.95845 350814 241EUR1&1 DRILLISCH AG33 814

100.2489 396 76787 113 439Total Shares

87 113 439 89 396 767 100.24
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

87 113 439 89 396 767 100.24Total Investments

APRIL 30, 2021
Lyxor Index Fund 

Schedule of Investments

LYXOR Index Fund - Lyxor Stoxx Europe 600 Industrial Goods & Services UCITS ETF

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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13.23Telecommunications Service Providers 31.43Germany
12.63Personal Care, Drug and Grocery Stores 20.58Netherlands
12.37Software and Computer Services 18.72United States of America
8.65Retailers 8.68Finland
8.07Banks 7.06Spain
6.96Aerospace and Defense 5.05France
6.11General Industrials 4.09Norway
5.85Pharmaceuticals and Biotechnology 2.66Luxembourg
5.59Technology Hardware and Equipment 1.28Denmark
4.19Construction and Materials 0.69Hungary
2.80Chemicals 100.24
2.66Industrial Metals and Mining
2.49Oil, Gas and Coal
2.40Food Producers
1.79Industrial Engineering
1.69Personal Goods
1.46Health Care Providers
1.30Non-life Insurance

100.24

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor Stoxx Europe 600 Industrial Goods & Services UCITS ETF

Economic classification Geographical classification% %



196The accompanying notes form an integral part of these financial statements.

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

0.37256 103244 428EURABN AMRO BANK NV23 828
3.922 722 0662 734 196EURAIRBUS SE27 237
1.781 237 294723 481USDALPHABET INC618
3.192 216 2902 249 166EURAMADEUS IT GROUP SA - A39 088
3.322 304 3162 056 028USDAMAZON.COM INC800
5.433 769 5903 422 943EURARCELORMITTAL SA155 447
2.791 936 7081 948 195EURASM INTERNATIONAL NV7 658
4.212 925 1432 972 543EURASR NEDERLAND NV80 339
7.225 017 2244 186 333EURAXA SA213 272
1.781 235 9851 216 733EURBAWAG GROUP AG27 503
4.202 917 0692 636 508EURBNP PARIBAS SA54 637
0.87607 708615 748EURCOVESTRO AG11 167
0.81563 610610 426EURDANONE SA9 613
0.20142 200147 226NOKDNB ASA7 943
0.55384 447434 640EURENGIE SA LOYALTY BONUS 202331 079
4.753 302 8553 154 696NOKEQUINOR ASA194 886
5.753 992 7023 192 142EURESSILORLUXOTTICA SA28 849
3.652 538 3452 537 155EURFERROVIAL SA107 375
0.47324 630292 298USDGREEN BRICK PARTNERS INC15 141
4.713 272 3393 246 508EURING GROEP NV307 840
0.91634 603639 936EURKESKO OYJ26 664
8.255 726 1185 758 994EURKONECRANES OYJ149 429
3.992 773 6252 881 762SEKLUNDIN ENERGY AB104 103
0.49343 139316 925USDMICROSOFT CORP1 638
0.69479 463459 082EURNELES OYJ39 576
0.74514 418488 558SEKNORDEA BANK ABP59 530
2.952 051 0361 960 121DKKNOVO NORDISK A/S33 667
1.44999 4181 071 923DKKORSTED AS8 238
1.00696 932619 146HUFOTP BANK NYRT18 634
0.71490 035904 061EURRENAULT SA14 617
3.562 471 5742 147 298EURSANOFI28 321
1.26878 0461 141 131EURSCOR SE32 629
0.45314 328264 763EURSIGNIFY NV6 644
2.751 908 1242 428 796EURTOTAL SE51 816
0.77534 362526 468USDUNITEDHEALTH GROUP INC1 613
6.744 684 3333 257 282EURVEOLIA ENVIRONNEMENT SA176 834
3.122 164 7212 158 155SEKVOLVO AB - B106 525

99.7969 330 89965 645 794Total Shares

65 645 794 69 330 899 99.79
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

65 645 794 69 330 899 99.79Total Investments

APRIL 30, 2021
Lyxor Index Fund 

Schedule of Investments

LYXOR Index Fund - Lyxor Stoxx Europe 600 Insurance UCITS ETF

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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13.01Banks 33.54France
12.69Non-life Insurance 16.45Netherlands
11.49Oil, Gas and Coal 10.59Finland
11.36Industrial Transportation 7.11Sweden
8.73Gas, Water and Multi-utilities 6.84Spain
6.51Pharmaceuticals and Biotechnology 6.83United States of America
5.75Medical Equipment and Services 5.43Luxembourg
5.46Software and Computer Services 4.96Norway
5.43Industrial Metals and Mining 4.39Denmark
3.92Aerospace and Defense 1.78Austria
3.65Construction and Materials 1.00Hungary
3.32Retailers 0.87Germany
3.24Technology Hardware and Equipment 99.79
0.91Personal Care, Drug and Grocery Stores 
0.87Chemicals
0.81Food Producers
0.77Health Care Providers
0.71Automobiles and Parts
0.69Industrial Engineering
0.47Household Goods and Home Construction

99.79

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor Stoxx Europe 600 Insurance UCITS ETF

Economic classification Geographical classification% %



198The accompanying notes form an integral part of these financial statements.

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

2.30168 454143 868EURAGEAS SA/NV3 345
3.84281 421145 317EURARCELORMITTAL SA11 605
3.05223 542217 998EURBECHTLE AG1 320
4.04296 480268 010EURBRENNTAG SE3 970
3.71272 251283 950EURCONTINENTAL AG2 417
4.69343 666354 155EURDAIMLER AG4 641
4.75348 563313 124EURDEUTSCHE BANK AG - REG30 033
3.85282 112287 014EURDEUTSCHE TELEKOM AG - REG17 632
4.86356 264369 059EUREDP - ENERGIAS DE PORTUGAL SA77 080
3.43251 522246 354EURE.ON SE25 087
5.10373 602354 136EURFRESENIUS SE & CO KGAA9 139
0.3223 16023 860EURINFINEON TECHNOLOGIES AG - REG690
3.71272 340282 774EURKNORR-BREMSE AG2 670
3.42250 455253 698EURKONINKLIJKE AHOLD DELHAIZE NV11 186
4.81352 271354 198EURLINDE PLC1 482
2.65194 264147 196EUROMV AG4 737
4.01294 188293 372EURPROSIEBENSAT.1 MEDIA SE16 303
8.71638 348678 225EURQIAGEN NV15 750
3.06224 298191 485EURSAMPO OYJ - A5 677
8.02588 319589 862EURSIEMENS AG - REG4 238
7.42543 907586 354EURSIEMENS ENERGY AG19 565
9.33684 038681 517EURUPM-KYMMENE OYJ21 015

99.087 263 4657 065 526Total Shares

7 065 526 7 263 465 99.08
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

7 065 526 7 263 465 99.08Total Investments

APRIL 30, 2021
Lyxor Index Fund 

Schedule of Investments

LYXOR Index Fund - Lyxor Stoxx Europe 600 Media UCITS ETF

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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15.44General Industrials 56.11Germany
9.33Industrial Materials 12.39Finland
8.85Chemicals 12.12Netherlands
8.71Pharmaceuticals and Biotechnology 4.86Portugal
8.40Automobiles and Parts 4.81Ireland
7.86Telecommunications Service Providers 3.84Luxembourg
5.10Health Care Providers 2.65Austria
4.86Electricity 2.30Belgium
4.75Banks 99.08
3.84Industrial Metals and Mining
3.71Industrial Engineering
3.43Gas, Water and Multi-utilities
3.42Personal Care, Drug and Grocery Stores 
3.06Non-life Insurance
3.05Software and Computer Services
2.65Oil, Gas and Coal
2.30Life Insurance
0.32Technology Hardware and Equipment

99.08

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor Stoxx Europe 600 Media UCITS ETF

Economic classification Geographical classification% %



200The accompanying notes form an integral part of these financial statements.

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

1.043 249 9621 992 202EURACCIONA SA22 460
3.5210 989 39510 967 851EURADYEN NV5 383
0.702 197 9622 196 216EURAGEAS SA/NV43 645
1.364 238 6302 858 625EURAIR LIQUIDE SA (ISIN FR00140008A4)30 250
4.8014 980 80614 582 901EURAIRBUS SE149 898
0.0123 63333 041USDALTERYX INC348
1.173 666 2793 813 706EURAMADEUS IT GROUP SA - A64 661
5.3816 812 86815 408 460USDAMAZON.COM INC5 837
0.23713 937652 395EURASM INTERNATIONAL NV2 823
0.391 220 1421 180 222USDBANK OF AMERICA CORP36 240
5.9518 571 60516 505 388EURBNP PARIBAS SA347 848
2.046 375 7606 036 785EURCARREFOUR SA395 887
3.039 468 9719 594 250EURCOVESTRO AG173 998
0.732 272 3582 263 722USDDUN & BRADSTREET HOLDINGS INC115 129
0.391 227 9811 298 078USDELI LILLY & CO8 088
1.755 455 2945 997 736EURENGIE SA (ISIN FR0013215407)441 010
0.461 444 5441 547 892EURENGIE SA LOYALTY BONUS 2023116 778
0.26806 927772 268NOKEQUINOR ASA47 613
0.912 850 2102 308 587EURESSILORLUXOTTICA SA20 594
0.0263 16266 215EUREUROFINS SCIENTIFIC SE767
0.19606 240585 224USDFIDELITY NATIONAL INFORMATION SERVICES INC4 773
0.25766 944779 943EURIMCD NV6 341
2.878 965 2458 899 805EURINFINEON TECHNOLOGIES AG - REG267 101
9.1828 702 60628 843 680EURING GROEP NV2 700 151
9.6130 043 60829 645 261EURKONINKLIJKE KPN NV10 482 766
2.196 833 0003 935 000EURL OREAL SA PRIME FIDELITY 202320 000
0.862 675 3282 381 269USDLUKOIL PJSC - ADR42 000
3.019 393 0003 698 250EURLVMH MOET HENNESSY LOUIS VUITTON SE15 000
1.063 322 1133 422 963USDMERCK & CO INC53 680
1.735 394 7005 101 475USDMICROSOFT CORP25 752
0.11357 313464 162EURORANGE SA34 523
4.8115 035 36814 729 344USDPEPSICO INC125 552
1.173 648 7653 759 440USDPERKINELMER INC33 884
4.5914 328 70416 006 218EURPROSUS NV158 802
3.199 978 32410 650 439EURQIAGEN NV246 196
0.17520 660579 257USDQUALTRICS INTERNATIONAL INC - A16 781
0.401 253 6891 325 055EURRANDSTAD NV20 867
0.692 152 7761 818 278EURSANOFI24 668
3.4110 639 52110 453 707EURSAP SE91 123
2.277 104 3917 220 051EURSIEMENS AG - REG51 177
3.079 577 07210 225 715EURSIEMENS ENERGY AG344 499
2.578 023 2187 891 413EURSIEMENS HEALTHINEERS AG168 981
0.0252 66152 635EURTELIA CO AB15 220
1.003 126 1432 903 940USDTEXAS ROADHOUSE INC35 164

APRIL 30, 2021
Lyxor Index Fund 

Schedule of Investments

LYXOR Index Fund - Lyxor Stoxx Europe 600 Oil & Gas UCITS ETF

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity



201The accompanying notes form an integral part of these financial statements.

Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

6.7321 022 54623 377 225EURTOTAL SE570 877
0.0130 24415 938USDTRIMBLE INC444
0.04110 60273 670USDTRIPADVISOR INC2 825
0.18571 040544 487USDTWILIO INC - A1 869
0.19588 917517 943USDVMWARE INC - A4 408
0.24760 462792 972USDWALGREENS BOOTS ALLIANCE INC17 240
0.371 164 1121 262 297USDWYNN RESORTS LTD10 914

100.32313 379 738302 033 596Total Shares

302 033 596 313 379 738 100.32
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

302 033 596 313 379 738 100.32Total Investments

APRIL 30, 2021
Lyxor Index Fund 

LYXOR Index Fund - Lyxor Stoxx Europe 600 Oil & Gas UCITS ETF

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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15.53Banks 35.77Netherlands
12.36Software and Computer Services 25.19France
9.75Telecommunications Service Providers 18.07United States of America
7.91Pharmaceuticals and Biotechnology 17.22Germany
7.84Oil, Gas and Coal 2.21Spain
5.74General Industrials 0.86Russia
5.38Retailers 0.70Belgium
4.81Beverages 0.26Norway
4.80Aerospace and Defense 0.02Luxembourg
4.63Chemicals 0.02Sweden
4.47Personal Care, Drug and Grocery Stores 100.32
3.52Industrial Support Services
3.10Technology Hardware and Equipment
3.01Personal Goods
2.21Gas, Water and Multi-utilities
1.41Travel and Leisure
1.18Electronic and Electrical Equipment
1.04Construction and Materials
0.93Medical Equipment and Services
0.70Life Insurance

100.32

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor Stoxx Europe 600 Oil & Gas UCITS ETF

Economic classification Geographical classification% %



203The accompanying notes form an integral part of these financial statements.

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

1.80553 135536 468EURABN AMRO BANK NV51 464
4.441 365 7801 370 783EURAIRBUS SE13 666
8.312 561 1952 740 975EURAMADEUS IT GROUP SA - A45 171
5.601 723 6961 374 316EURARKEMA SA16 574
0.93286 943280 093SEKBHG GROUP AB17 952
4.491 383 5741 404 055JPYBRIDGESTONE CORP41 593
7.222 224 0571 275 974EURCIE DE SAINT-GOBAIN42 363
2.48763 664770 919EURDEUTSCHE TELEKOM AG - REG47 729
2.35724 192747 191NOKDNB ASA40 452
0.77235 673266 442EURENGIE SA LOYALTY BONUS 202319 052
2.18669 917604 349EUREUROFINS SCIENTIFIC SE8 135
4.251 309 0241 397 503JPYFAST RETAILING CO LTD1 920
4.771 467 2881 464 805EURFERROVIAL SA62 068
4.601 417 4891 398 554EURING GROEP NV133 348
0.68209 122214 933JPYKAO CORP3 927
4.621 422 2221 375 472EURKBC GROUP NV22 009
6.361 958 8431 285 813EURKERING SA2 939
2.85876 340880 632EURKONE OYJ - B13 412
3.801 169 4521 168 146EURKONINKLIJKE AHOLD DELHAIZE NV52 231
9.983 074 6421 639 198EURLVMH MOET HENNESSY LOUIS VUITTON SE4 910
4.531 395 0031 427 240JPYNINTENDO CO LTD2 928
1.38424 259782 712EURRENAULT SA12 655
4.431 365 1831 403 648JPYSHISEIDO CO LTD22 658
1.40429 937470 752EURSHOP APOTHEKE EUROPE NV2 504
1.69520 853517 176EURSIEMENS AG - REG3 752
1.54473 660458 846EURSIEMENS HEALTHINEERS AG9 976
0.52159 769160 188EURTELIA CO AB46 176
1.86572 224728 384EURTOTAL SE15 539

99.8330 737 13628 145 567Total Shares

28 145 567 30 737 136 99.83
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

28 145 567 30 737 136 99.83Total Investments

APRIL 30, 2021
Lyxor Index Fund 

Schedule of Investments

LYXOR Index Fund - Lyxor Stoxx Europe 600 Personal & Household Goods UCITS ETF

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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13.36Banks 33.17France
11.98Construction and Materials 18.39Japan
10.61Retailers 16.03Netherlands
10.31Personal Care, Drug and Grocery Stores 13.08Spain
9.99Personal Goods 5.71Germany
8.32Software and Computer Services 4.62Belgium
5.87Automobiles and Parts 2.85Finland
5.60Chemicals 2.35Norway
4.53Leisure Goods 2.18Luxembourg
4.44Aerospace and Defense 1.45Sweden
3.00Telecommunications Service Providers 99.83
2.85Industrial Engineering
2.62General Industrials
2.18Medical Equipment and Services
1.86Oil, Gas and Coal
1.54Pharmaceuticals and Biotechnology
0.77Gas, Water and Multi-utilities

99.83

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor Stoxx Europe 600 Personal & Household Goods UCITS ETF

Economic classification Geographical classification% %



205The accompanying notes form an integral part of these financial statements.

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

0.2722 03317 450EURABN AMRO BANK NV2 050
3.99330 309332 881EURADIDAS AG - REG - REG1 286
0.1815 05815 207EURAGEAS SA/NV299
9.44779 532771 037EURAIRBUS SE7 800
3.55293 142273 171AUDAPA GROUP45 548
3.15260 077270 720EURASR NEDERLAND NV7 143
4.42365 430370 265EURCOVESTRO AG6 715
1.95161 271179 773JPYDAIICHI SANKYO CO LTD7 614
4.78395 474335 673EURDEUTSCHE BANK AG - REG34 075
4.63382 944384 559EURDEUTSCHE TELEKOM AG - REG23 934
4.19346 519362 141EUREXOR NV5 072
9.00744 507794 201JPYFAST RETAILING CO LTD1 092
2.10173 935157 845EURFRESENIUS MEDICAL CARE AG & CO KGAA2 629
0.3529 29332 409JPYHASEKO CORP2 631
0.1612 94213 081EURIMCD NV107
9.18758 928759 090EURING GROEP NV71 395
0.2319 32119 268EURKBC GROUP NV299
5.30437 891314 954EURKERING SA657
4.50371 712384 381EURKESKO OYJ - B14 669
0.1815 15916 676EURKONE OYJ - B232
4.97411 162405 711EURKONINKLIJKE KPN NV143 462
0.4436 34038 640JPYMAEDA ROAD CONSTRUCTION CO LTD2 277
0.3125 92225 412EURNOKIA OYJ6 575
0.1814 53014 483EURNOKIAN RENKAAT OYJ469
0.1512 10811 843EURPROSIEBENSAT.1 MEDIA SE671
4.23349 912366 859EURPROSUS NV3 878
1.84151 758151 626EURSAMPO OYJ - A3 841
4.54375 734373 417EURSAP SE3 218
3.16261 191268 550JPYSHISEIDO CO LTD4 335
4.22349 224379 498EURSIEMENS ENERGY AG12 562
4.61381 407375 141EURSIEMENS HEALTHINEERS AG8 033

100.208 284 7658 215 962Total Shares

8 215 962 8 284 765 100.20
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

8 215 962 8 284 765 100.20Total Investments

APRIL 30, 2021
Lyxor Index Fund 

Schedule of Investments

LYXOR Index Fund - Lyxor Stoxx Europe 600 Retail UCITS ETF

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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14.47Banks 35.56Netherlands
14.31Retailers 33.46Germany
9.75Telecommunications Service Providers 14.91Japan
9.43Aerospace and Defense 7.00Finland
8.78Software and Computer Services 5.30France
7.65Personal Care, Drug and Grocery Stores 3.55Australia
6.56Pharmaceuticals and Biotechnology 0.42Belgium
4.98Non-life Insurance 100.20
4.58Chemicals
4.22General Industrials
4.19Investment Banking and Brokerage Services 
3.99Personal Goods
3.55Oil, Gas and Coal
2.10Health Care Providers
0.79Construction and Materials
0.31Telecommunications Equipment
0.18Automobiles and Parts
0.18Industrial Engineering
0.18Life Insurance

100.20

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor Stoxx Europe 600 Retail UCITS ETF

Economic classification Geographical classification% %



207The accompanying notes form an integral part of these financial statements.

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

0.09122 538123 176EURABN AMRO BANK NV11 401
2.583 458 3013 182 129EURADYEN NV1 694
9.3112 466 71611 878 865EURAIRBUS SE124 742
2.523 371 5252 473 002USDALPHABET INC1 684
7.189 610 6509 951 242EURAMADEUS IT GROUP SA - A169 500
6.789 070 3668 216 232USDAMAZON.COM INC3 149
0.24324 620323 798USDASANA INC - A11 728
0.69929 5871 140 200EURATOS SE16 418
1.722 296 8362 376 977EURBAYERISCHE MOTOREN WERKE AG27 540
3.795 065 7763 318 613EURCAPGEMINI SE33 240
0.42567 399576 184USDCIGNA CORP2 743
0.22289 158282 068USDCORPORATE OFFICE PROPERTIES TRUST12 414
4.435 922 6926 001 052EURCOVESTRO AG108 833
3.755 013 2273 138 401EURDASSAULT SYSTEMES SE25 982
5.016 710 7686 774 520EURDEUTSCHE TELEKOM AG - REG419 423
1.371 832 4991 890 697NOKDNB ASA102 360
0.47628 246584 483USDEOG RESOURCES INC10 270
1.582 116 6902 213 070EUREXOR NV30 982
1.331 777 6331 777 633EURFERROVIAL SA75 196
0.60806 871772 408USDFIRST INDUSTRIAL REALTY TRUST INC19 516
0.801 069 534886 016USDGAZPROM PJSC - ADR REG212 600
0.68903 983949 949EURGRIFOLS SA (ISIN ES0171996095)61 287
0.19259 418179 273EURILIAD SA1 718
4.586 123 5286 193 808EURING GROEP NV576 061
0.23309 514310 601USDINTUIT INC904
4.516 036 0396 245 656EURKESKO OYJ - B238 202
0.54725 885722 713USDKRAFT HEINZ CO21 163
4.015 359 8115 330 611EURLANXESS87 550
0.921 234 7141 190 175USDMICROSOFT CORP5 894
2.222 966 3163 595 293NOKNEL ASA1 226 936
1.431 907 5391 945 387EURNESTE OYJ37 848
2.002 670 8082 804 503EURPROSUS NV29 600
1.932 586 4012 460 372USDRAYTHEON TECHNOLOGIES CORP37 404
2.483 321 2503 345 628EURSAMPO OYJ - A84 061
6.468 643 9768 463 317EURSAP SE74 032
4.395 880 1456 088 376EURSIEMENS ENERGY AG211 516
4.566 107 5906 012 511EURSIEMENS HEALTHINEERS AG128 635
3.304 410 3874 345 239USDUNITEDHEALTH GROUP INC13 313
0.39521 779-EURWORLDLINE SA6 392

99.70133 420 715128 064 178Total Shares

128 064 178 133 420 715 99.70
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

128 064 178 133 420 715 99.70Total Investments

APRIL 30, 2021
Lyxor Index Fund 

Schedule of Investments

LYXOR Index Fund - Lyxor Stoxx Europe 600 Technology UCITS ETF

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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28.37Software and Computer Services 30.57Germany
11.25Aerospace and Defense 20.14Netherlands
8.43Chemicals 18.18United States of America
6.78Retailers 9.19Spain
6.61General Industrials 8.81France
6.04Banks 8.42Finland
5.24Pharmaceuticals and Biotechnology 3.59Norway
5.01Telecommunications Service Providers 0.80Russia
4.51Personal Care, Drug and Grocery Stores 99.70
3.72Health Care Providers
2.69Oil, Gas and Coal
2.58Industrial Support Services
2.48Non-life Insurance
1.72Automobiles and Parts
1.58Investment Banking and Brokerage Services 
1.33Construction and Materials
0.82Real Estate Investment Trusts
0.54Food Producers

99.70

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor Stoxx Europe 600 Technology UCITS ETF

Economic classification Geographical classification% %



209The accompanying notes form an integral part of these financial statements.

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

2.463 384 9983 382 309EURAGEAS SA/NV67 216
8.6711 950 82511 923 227EURAIRBUS SE119 580
1.171 615 6891 051 457USDALPHABET INC807
1.552 132 8272 282 539EURAMADEUS IT GROUP SA - A37 616
0.17230 432198 791USDAMAZON.COM INC80
0.821 128 9041 034 653USDANTHEM INC3 582
0.911 252 1081 123 435EURASM INTERNATIONAL NV4 951
4.135 696 6725 929 796EURASR NEDERLAND NV156 459
1.081 493 6621 149 521USDAT HOME GROUP INC56 937
2.293 154 1742 850 809EURBNP PARIBAS SA59 078
0.58796 414875 098USDCITRIX SYSTEMS INC7 741
4.295 918 9915 997 302EURCOVESTRO AG108 765
4.486 170 0806 201 213EURDEUTSCHE TELEKOM AG - REG385 630
1.752 408 8162 413 139USDEDISON INTERNATIONAL48 776
1.712 362 1882 597 070EURENGIE SA LOYALTY BONUS 2023190 961
3.775 190 0004 203 750EURESSILORLUXOTTICA SA37 500
3.384 663 1824 848 835EUREXOR NV68 255
0.29405 286346 743USDGAZPROM PJSC - ADR REG80 562
4.055 580 7385 590 554USDGENERAL MILLS INC110 386
9.1612 626 72912 748 689EURING GROEP NV1 187 839
5.497 565 6257 476 496USDINTUIT INC22 097
1.241 708 0351 673 042USDJPMORGAN CHASE & CO13 368
4.506 208 3006 423 900EURKESKO OYJ - B245 000
1.452 004 2392 081 010EURKONE OYJ - B30 674
2.673 681 1713 632 362EURKONINKLIJKE KPN NV1 284 428
6.298 667 8603 412 745EURLVMH MOET HENNESSY LOUIS VUITTON SE13 842
0.741 014 544951 916USDMICROSOFT CORP4 843
0.63870 693885 308EURNOKIAN RENKAAT OYJ28 105
2.012 768 4593 478 249EURORANGE SA267 484
1.732 380 4482 569 607EURPROSUS NV26 382
2.813 876 2873 867 457EURSAMPO OYJ - A98 109
1.612 212 3821 868 622EURSANOFI25 351
3.875 335 1155 349 235EURSAP SE45 693
4.656 409 2906 955 179EURSIEMENS ENERGY AG230 550
0.58801 255827 109USDSILVERGATE CAPITAL CORP - A8 996
2.363 245 8294 039 804EURTOTAL SE88 142
0.38524 449374 163USDWORKDAY INC2 556
0.0449 43027 536USDZEBRA TECHNOLOGIES CORP - A122

99.76137 486 126132 642 670Total Shares

132 642 670 137 486 126 99.76
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

132 642 670 137 486 126 99.76Total Investments

APRIL 30, 2021
Lyxor Index Fund 

Schedule of Investments

LYXOR Index Fund - Lyxor Stoxx Europe 600 Telecommunications UCITS ETF

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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15.50Software and Computer Services 30.66Netherlands
13.27Banks 20.03France
9.16Telecommunications Service Providers 18.08United States of America
8.67Aerospace and Defense 17.29Germany
6.95Non-life Insurance 9.40Finland
6.29Personal Goods 2.46Belgium
4.65General Industrials 1.55Spain
4.50Personal Care, Drug and Grocery Stores 0.29Russia
4.29Chemicals 99.76
4.05Food Producers
3.77Medical Equipment and Services
3.38Investment Banking and Brokerage Services 
2.65Oil, Gas and Coal
2.46Life Insurance
1.75Electricity
1.71Gas, Water and Multi-utilities
1.61Pharmaceuticals and Biotechnology
1.45Industrial Engineering
1.08Consumer Services 
0.91Technology Hardware and Equipment
0.82Health Care Providers
0.63Automobiles and Parts
0.17Retailers 
0.04Electronic and Electrical Equipment

99.76

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor Stoxx Europe 600 Telecommunications UCITS ETF

Economic classification Geographical classification% %
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

0.14184 188180 898EURABN AMRO BANK NV17 137
4.636 091 8366 189 637EURADYEN NV2 984
9.1912 115 96212 106 339EURAGEAS SA/NV240 587
4.806 317 2076 392 754EURAIRBUS SE63 210
0.52678 405658 006USDALPHABET CLASS - A347
2.232 933 0672 075 393USDALPHABET INC1 465
2.873 779 4523 971 787EURAMADEUS IT GROUP SA - A66 657
3.965 210 6354 801 314USDAMAZON.COM INC1 809
1.682 212 0462 102 922USDBANK OF AMERICA CORP65 701
4.115 409 6275 493 388USDCIGNA CORP26 152
4.345 719 6515 795 324EURCOVESTRO AG105 102
6.528 580 0968 661 607EURDEUTSCHE TELEKOM AG - REG536 256
1.732 271 8452 362 293EUREXOR NV33 253
0.60789 363787 541EURFERROVIAL SA33 391
2.463 235 8862 936 556EURFRESENIUS MEDICAL CARE AG & CO KGAA48 910
6.478 524 5698 534 192EURING GROEP NV801 935
0.0451 19451 732EURKESKO OYJ2 151
2.473 258 6363 274 596EURKONE OYJ - B49 872
4.616 073 5796 066 797EURKONINKLIJKE AHOLD DELHAIZE NV271 263
4.626 083 3776 002 718EURKONINKLIJKE KPN NV2 122 602
0.46601 375544 580USDL3HARRIS TECHNOLOGIES INC3 460
0.791 039 9071 065 168USDNETFLIX INC2 438
4.415 811 2875 889 563USDNVIDIA CORP11 652
4.295 645 1505 913 549EURPROSUS NV62 564
8.0810 651 54910 349 792EURSAP SE91 226
0.23306 828325 949EURSHOP APOTHEKE EUROPE NV1 787
4.345 715 4306 044 419EURSIEMENS ENERGY AG205 591
6.738 859 8168 780 948EURSIEMENS HEALTHINEERS AG186 601
0.32419 685441 098SEKSINCH AB3 194
0.861 135 6801 176 804EURSTELLANTIS NV82 248
1.201 580 6601 670 420USDWALT DISNEY CO10 229

99.70131 287 988130 648 084Total Shares

130 648 084 131 287 988 99.70
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

130 648 084 131 287 988 99.70Total Investments

APRIL 30, 2021
Lyxor Index Fund 

Schedule of Investments

LYXOR Index Fund - Lyxor Stoxx Europe 600 Travel & Leisure UCITS ETF

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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18.30Software and Computer Services 32.47Germany
13.13Telecommunications Service Providers 32.38Netherlands
9.20Life Insurance 19.35United States of America
8.29Banks 9.20Belgium
6.73Pharmaceuticals and Biotechnology 3.47Spain
6.57Health Care Providers 2.51Finland
4.88Personal Care, Drug and Grocery Stores 0.32Sweden
4.80Aerospace and Defense 99.70
4.63Industrial Support Services
4.41Technology Hardware and Equipment
4.34Chemicals
4.34General Industrials
3.96Retailers 
2.47Industrial Engineering
1.73Investment Banking and Brokerage Services 
0.86Automobiles and Parts
0.60Construction and Materials
0.46Telecommunications Equipment

99.70

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor Stoxx Europe 600 Travel & Leisure UCITS ETF

Economic classification Geographical classification% %
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

5.805 449 9095 445 580EURAGEAS SA/NV108 219
9.558 959 8209 087 374EURAIRBUS SE89 652
1.251 176 9461 132 190USDALPHABET CLASS - A602
3.573 351 5042 135 636USDALPHABET INC1 674
6.936 495 8916 912 761EURAMADEUS IT GROUP SA - A114 566
4.664 378 2013 972 464USDAMAZON.COM INC1 520
1.921 801 4071 834 023EURASM INTERNATIONAL NV7 123
3.192 998 2183 147 264EURASR NEDERLAND NV82 346
1.921 805 8731 829 766EURCOVESTRO AG33 184
1.111 042 0311 100 149EURDANONE SA17 773
6.285 897 5685 945 748EURDEUTSCHE TELEKOM AG - REG368 598
0.75704 826718 213USDDUN & BRADSTREET HOLDINGS INC35 710
2.242 101 8362 310 830EURENGIE SA (ISIN FR0013215407)169 914
0.38360 798335 665USDEOG RESOURCES INC5 898
1.401 319 5061 068 761EURESSILORLUXOTTICA SA9 534
4.584 305 1044 283 251EURFERROVIAL SA182 111
1.131 058 467876 847USDGAZPROM PJSC - ADR REG210 400
0.52489 228440 503USDGREEN BRICK PARTNERS INC22 818
4.033 785 5663 539 190EURING GROEP NV356 121
2.712 549 3712 561 856EURKONE OYJ - B39 017
0.77725 988722 815USDKRAFT HEINZ CO21 166
0.90843 393786 553USDMICROSOFT CORP4 026
3.843 603 5893 536 560USDNIKE INC - B32 710
1.081 013 0891 316 037EURORANGE SA97 883
4.384 113 4054 413 249EURPROSUS NV45 588
0.15139 776126 530USDQUALTRICS INTERNATIONAL INC - A4 505
0.59550 011920 869EURRENAULT SA16 406
1.391 308 7881 105 429EURSANOFI14 997
4.724 435 0124 435 474EURSAP SE37 984
4.414 140 1154 489 288EURSIEMENS ENERGY AG148 925
4.664 379 8884 358 463EURSIEMENS HEALTHINEERS AG92 247
1.891 779 0191 019 545EURSUEZ SA89 578
1.811 697 9642 113 333EURTOTAL SE46 109
2.462 311 0941 591 817EURVEOLIA ENVIRONNEMENT SA87 244
1.331 249 8951 001 304EURVINCI SA13 675

98.3092 323 09690 615 337Total Shares

Supranationals, Governments and Local Public Authorities, Debt Instruments

1.311 229 853-EURELECTRICITE DE FRANCE PRIME DE FIDÉLITÉ 2023 FRN 101 473

1.311 229 853-Total Supranationals, Governments and Local Public Authorities, Debt Instruments

90 615 337 93 552 949 99.61
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

90 615 337 93 552 949 99.61Total Investments

APRIL 30, 2021
Lyxor Index Fund 

Schedule of Investments

LYXOR Index Fund - Lyxor Stoxx Europe 600 Utilities UCITS ETF

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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22.65Software and Computer Services 23.06Netherlands
9.54Aerospace and Defense 22.00Germany
7.36Telecommunications Service Providers 16.80United States of America
6.59Gas, Water and Multi-utilities 16.61France
6.06Pharmaceuticals and Biotechnology 11.50Spain
5.91Construction and Materials 5.80Belgium
5.80Life Insurance 2.71Finland
4.66Retailers 1.13Russia
4.41General Industrials 99.61
4.03Banks
3.84Personal Goods
3.32Oil, Gas and Coal
3.19Non-life Insurance
2.71Industrial Engineering
1.92Chemicals
1.92Technology Hardware and Equipment
1.88Food Producers
1.40Medical Equipment and Services
1.31Governments
0.59Automobiles and Parts
0.52Household Goods and Home Construction

99.61

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor Stoxx Europe 600 Utilities UCITS ETF

Economic classification Geographical classification% %
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

9.1613 922 14213 827 711EURAIRBUS SE139 305
1.051 601 1931 540 304USDALPHABET CLASS - A819
6.9710 591 05010 843 901EURAMADEUS IT GROUP SA - A186 791
3.705 622 5325 027 302USDAMAZON.COM INC1 952
3.695 613 4395 892 492EURASR NEDERLAND NV154 173
1.352 058 4792 130 303EURBAYERISCHE MOTOREN WERKE AG24 682
1.902 892 4792 786 328USDBERKSHIRE HATHAWAY INC - B12 664
2.213 366 4302 663 130EURCIE GENERALE DES ETABLISSEMENTS MICHELIN SCA27 972
4.456 767 7266 857 266EURCOVESTRO AG124 361
3.905 924 0965 980 375EURDEUTSCHE TELEKOM AG - REG370 256
3.665 564 9405 463 265NOKEQUINOR ASA328 361
3.264 950 8784 856 769EURFERROVIAL SA209 428
0.991 508 2151 249 424USDGAZPROM PJSC - ADR REG299 800
0.44673 747672 801DKKISS A/S42 660
5.878 929 8169 239 928EURKESKO OYJ - B352 400
0.0341 96922 578USDKEYSIGHT TECHNOLOGIES INC350
3.715 647 9675 641 661EURKONINKLIJKE AHOLD DELHAIZE NV252 254
3.635 524 2615 479 694USDMGM RESORTS INTERNATIONAL163 313
3.104 710 3074 361 200USDMICROSOFT CORP22 485
1.502 273 8202 874 820NOKNEL ASA940 504
5.007 600 7216 982 751EURNELES OYJ627 381
3.565 412 1835 172 281DKKNOVO NORDISK A/S88 839
4.276 497 0516 584 564USDNVIDIA CORP13 027
9.2614 080 48114 727 220EURPROSUS NV156 051
0.37557 884530 699USDRAYTHEON TECHNOLOGIES CORP8 068
0.671 022 2781 499 476EURRENAULT SA30 493
4.536 884 7537 097 232EURSAP SE58 965
4.586 965 5536 949 841EURSIEMENS HEALTHINEERS AG146 705
2.233 389 6203 319 137EURSOLVAY SA32 038
0.941 424 3721 438 348EURVALEO SA52 872

99.98152 020 382151 712 801Total Shares

151 712 801 152 020 382 99.98
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

151 712 801 152 020 382 99.98Total Investments

APRIL 30, 2021
Lyxor Index Fund 

Schedule of Investments

LYXOR Index Fund - Lyxor Stoxx Europe 600 Automobiles & Parts UCITS ETF

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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24.90Software and Computer Services 25.83Netherlands
9.59Personal Care, Drug and Grocery Stores 18.81Germany
9.52Aerospace and Defense 18.05United States of America
8.14Pharmaceuticals and Biotechnology 10.87Finland
6.68Chemicals 10.22Spain
5.59Non-life Insurance 5.16Norway
5.18Automobiles and Parts 4.00Denmark
5.00Industrial Engineering 3.82France
4.65Oil, Gas and Coal 2.23Belgium
4.27Technology Hardware and Equipment 0.99Russia
3.90Telecommunications Service Providers 99.98
3.70Retailers 
3.63Travel and Leisure
3.26Construction and Materials
1.50General Industrials
0.44Industrial Support Services
0.03Electronic and Electrical Equipment

99.98

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor Stoxx Europe 600 Automobiles & Parts UCITS ETF

Economic classification Geographical classification% %
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

2.4721 467 98517 327 656EURACERINOX SA1 859 505
1.5713 643 6259 201 560EURAIR LIQUIDE SA (ISIN FR00140008A4)97 371
8.7976 546 44476 815 260EURAIRBUS SE765 924
2.9825 890 58126 396 061EURAMADEUS IT GROUP SA - A456 624
1.5413 425 52312 392 985USDAMAZON.COM INC4 661
2.5221 916 61719 901 192EURARCELORMITTAL SA903 778
1.059 111 7349 165 778EURASM INTERNATIONAL NV36 029
1.7315 074 35914 839 556EURBAWAG GROUP AG335 433
4.3137 489 97728 911 425EURBNP PARIBAS SA702 191
2.3920 753 93311 580 694EURCIE DE SAINT-GOBAIN395 313
1.7615 270 85115 472 891EURCOVESTRO AG280 611
1.3812 045 2709 456 819EURCREDIT AGRICOLE SA935 773
1.129 770 80710 315 759EURDANONE SA166 652
1.1910 313 73410 327 719NOKDNB ASA576 106
0.786 804 3787 432 558EURENGIE SA LOYALTY BONUS 2023550 071
1.4512 576 17312 056 384NOKEQUINOR ASA742 061
1.5213 256 22910 737 162EURESSILORLUXOTTICA SA95 782
4.5139 348 31239 764 014EUREUROFINS SCIENTIFIC SE477 818
0.131 144 5541 059 826EURFERROVIAL SA48 416
0.796 853 2287 026 719NOKGJENSIDIGE FORSIKRING ASA361 794
0.07608 291581 648EURING GROEP NV57 224
1.7415 180 89015 708 087EURKESKO OYJ - B599 088
0.585 036 4745 065 389EURKONECRANES OYJ131 432
3.0726 693 22426 663 419EURKONINKLIJKE AHOLD DELHAIZE NV1 192 194
1.6914 678 3098 452 970EURL OREAL SA PRIME FIDELITY 202342 963
3.5630 962 75931 564 246SEKLUNDIN ENERGY AB1 162 131
2.9125 285 3309 955 442EURLVMH MOET HENNESSY LOUIS VUITTON SE40 379
0.585 044 0985 082 645USDMAGNIT PJSC - SP GDR REGS431 103
0.05446 207412 119USDMICROSOFT CORP2 130
0.342 952 8053 196 865EURNATIXIS SA726 576
0.161 359 1251 563 769NOKNEL ASA562 165
3.6832 027 36031 816 824SEKNORDEA BANK ABP3 706 304
2.2119 229 20018 046 411NOKNORDIC SEMICONDUCTOR ASA933 587
2.7523 911 46822 881 456DKKNOVO NORDISK A/S392 498
0.02214 318148 418EUROMV AG5 226
4.7141 036 22139 957 571NOKORKLA ASA4 830 740
0.02194 716210 662DKKORSTED AS1 605
2.0217 570 09415 609 054HUFOTP BANK NYRT469 775
4.2336 773 95736 062 912USDPROCTER & GAMBLE CO331 798
0.292 512 5314 206 663EURRENAULT SA74 945
0.776 676 3915 737 376HUFRICHTER GEDEON NYRT280 572
2.2219 326 63318 216 574EURSAMPO OYJ - A489 158
1.3812 018 56310 151 120EURSANOFI137 717
6.5356 897 61456 785 081EURSAP SE487 304

APRIL 30, 2021
Lyxor Index Fund 

Schedule of Investments

LYXOR Index Fund - Lyxor Stoxx Europe 600 Banks UCITS ETF

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

3.4329 849 02313 122 620EURSCHNEIDER ELECTRIC SE224 395
1.1710 199 87611 017 354EURSOCIETE GENERALE SA430 920
0.393 381 4143 524 918EURSTELLANTIS NV244 888
0.353 016 3773 082 651EURSTORA ENSO OYJ - R189 352
1.7014 773 98415 104 589SEKTELEFONAKTIEBOLAGET LM ERICSSON - B1 297 088
1.3711 945 03614 866 894EURTOTAL SE324 373
1.079 285 1437 438 000EURVINCI SA101 588
0.695 963 4945 945 406SEKVOLVO AB - B293 461

99.73867 755 239792 361 171Total Shares

792 361 171 867 755 239 99.73
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

792 361 171 867 755 239 99.73Total Investments

APRIL 30, 2021
Lyxor Index Fund 

LYXOR Index Fund - Lyxor Stoxx Europe 600 Banks UCITS ETF

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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15.88Banks 26.73France
11.30Personal Care, Drug and Grocery Stores 13.37Netherlands
9.57Software and Computer Services 10.50Norway
8.80Aerospace and Defense 8.57Finland
6.69Technology Hardware and Equipment 8.29Germany
6.40Oil, Gas and Coal 7.04Luxembourg
6.05Medical Equipment and Services 5.94Sweden
5.84Food Producers 5.82United States of America
4.99Industrial Metals and Mining 5.57Spain
4.90Pharmaceuticals and Biotechnology 2.79Hungary
3.58Construction and Materials 2.77Denmark
3.32Chemicals 1.76Austria
3.01Non-life Insurance 0.58Russia
2.91Personal Goods 99.73
1.70Telecommunications Equipment
1.54Retailers 
1.26Industrial Transportation
0.80Gas, Water and Multi-utilities
0.68Automobiles and Parts
0.35Industrial Materials
0.16General Industrials

99.73

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor Stoxx Europe 600 Banks UCITS ETF

Economic classification Geographical classification% %
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

0.937 966 1988 203 646USDABBOTT LABORATORIES79 861
0.191 586 3181 550 142USDADVANCED DRAINAGE SYSTEMS INC17 102
0.796 781 8084 573 800EURAIR LIQUIDE SA (ISIN FR00140008A4)48 400
9.4981 101 40979 222 164EURAIRBUS SE811 501
0.312 651 6732 474 057USDAKAMAI TECHNOLOGIES INC29 366
2.5321 586 31019 509 860USDALLISON TRANSMISSION HOLDINGS INC626 612
2.1118 051 55517 345 234USDAMERICAN EXPRESS CO141 705
0.06539 479547 536USDAMGEN INC2 710
0.282 425 6232 419 486USDASANA INC - A87 634
0.272 319 5222 169 101USDAT HOME GROUP INC88 418
3.9834 004 68235 499 931EURBAYERISCHE MOTOREN WERKE AG407 730
0.423 621 7663 488 850USDBERKSHIRE HATHAWAY INC - B15 857
0.443 773 8983 370 821USDBLACKROCK INC5 545
1.058 960 4447 963 534EURBNP PARIBAS SA167 830
0.191 611 8151 804 785USDCONOCOPHILLIPS37 941
0.0027 90826 300USDCONSOLIDATED EDISON INC434
0.05467 552488 640EURDAIMLER AG6 314
0.937 926 6666 710 961EURDEUTSCHE BANK AG - REG682 980
4.1635 485 72835 689 344EURDEUTSCHE TELEKOM AG - REG2 217 858
1.2310 499 50810 832 957NOKDNB ASA586 483
0.312 647 8652 708 966USDDOW INC51 000
0.0148 19950 205USDEBAY INC1 040
2.0617 589 74217 272 911EURELISA OYJ372 743
0.332 856 8273 140 893EURENGIE SA (ISIN FR0013215407)230 948
0.816 920 0005 605 000EURESSILORLUXOTTICA SA50 000
0.746 313 9296 685 373EUREXOR NV92 417
0.06477 920417 883USDGAZPROM PJSC - ADR REG95 000
0.131 075 3481 084 958USDGENERAC HOLDINGS INC3 996
0.292 434 9322 256 862USDGENUINE PARTS CO23 455
0.373 187 1523 771 449USDHALLIBURTON CO196 150
0.191 645 4551 602 507EURIMERYS SA38 054
0.403 453 2873 286 185USDINCYTE CORP48 689
5.0443 030 87843 079 455EURING GROEP NV4 048 060
0.211 808 4811 884 001EURKONE OYJ - B27 678
4.6439 606 34339 562 119EURKONINKLIJKE AHOLD DELHAIZE NV1 768 930
4.6539 670 17238 851 168EURKONINKLIJKE KPN NV13 841 651
1.2010 249 5005 902 500EURL OREAL SA PRIME FIDELITY 202330 000
0.11899 425916 491USDMAGNIT PJSC - SP GDR REGS76 871
0.312 662 8132 509 781USDMCDONALD’S CORP13 578
0.06493 081508 607HUFMOL HUNGARIAN OIL AND GAS PL85 789
0.635 383 6384 833 534USDNASDAQ INC40 119
0.363 056 3842 672 016NOKNEL ASA1 264 190
3.5230 035 42630 554 635EURNESTE OYJ595 941
0.171 442 7371 420 017USDNEXTERA ENERGY INC22 407

APRIL 30, 2021
Lyxor Index Fund 

Schedule of Investments

LYXOR Index Fund - Lyxor Stoxx Europe 600 Basic Resources UCITS ETF
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221The accompanying notes form an integral part of these financial statements.

Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.141 208 9731 570 497EURORANGE SA116 809
1.4412 286 32512 009 158NOKORKLA ASA1 446 333
3.4029 029 26229 320 079HUFOTP BANK NYRT776 161
0.312 617 2802 663 800USDPAYCHEX INC - AK942032 318
0.605 151 7644 102 942USDPHOSAGRO PJSC - ADR337 599
3.5430 258 27030 641 469EURPROSUS NV335 346
1.9916 955 59717 062 840EURRANDSTAD NV282 217
0.262 221 0242 112 799USDRAYTHEON TECHNOLOGIES CORP32 120
0.282 417 6082 113 594USDROBERT HALF INTERNATIONAL INC33 219
2.4520 920 78221 076 718EURSAMPO OYJ - A529 506
0.07555 823469 459EURSANOFI6 369
9.0877 611 30672 381 348EURSAP SE664 708
3.9934 065 95336 931 616EURSIEMENS ENERGY AG1 225 394
9.0677 354 89176 337 404EURSIEMENS HEALTHINEERS AG1 629 210
0.221 888 4491 928 812USDSISTEMA PJSFC - GDR REG255 142
0.221 899 0951 898 182USDSURGUTNEFTEGAS PJSC - ADR510 297
0.746 294 7187 834 524EURTOTAL SE170 936
6.1452 477 08451 701 914USDUNITEDHEALTH GROUP INC158 405
0.342 862 6092 652 798USDWARNER MUSIC GROUP CORP - A90 780
0.0149 44940 681USDWORKDAY INC241

100.29856 505 658839 319 299Total Shares

839 319 299 856 505 658 100.29
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

839 319 299 856 505 658 100.29Total Investments

APRIL 30, 2021
Lyxor Index Fund 

LYXOR Index Fund - Lyxor Stoxx Europe 600 Basic Resources UCITS ETF

(continued)Schedule of Investments
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13.55Software and Computer Services 31.25Germany
11.65Banks 30.08Netherlands
11.00Telecommunications Service Providers 17.70United States of America
9.76Aerospace and Defense 8.24Finland
9.59Pharmaceuticals and Biotechnology 5.32France
6.33General Industrials 3.46Hungary
6.14Health Care Providers 3.03Norway
5.94Personal Care, Drug and Grocery Stores 1.21Russia
5.15Oil, Gas and Coal 100.29
4.32Automobiles and Parts
2.87Non-life Insurance
2.53Industrial Transportation
2.47Investment Banking and Brokerage Services 
2.11Finance and Credit Services
1.74Medical Equipment and Services
1.44Food Producers
1.40Chemicals
0.34Media
0.33Gas, Water and Multi-utilities
0.31Travel and Leisure
0.28Consumer Services 
0.28Industrial Support Services
0.21Industrial Engineering
0.19Construction and Materials
0.19Industrial Metals and Mining
0.17Electricity

100.29

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor Stoxx Europe 600 Basic Resources UCITS ETF

Economic classification Geographical classification% %
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

3.651 110 031945 431EURAIR LIQUIDE SA (ISIN FR00140008A4)7 922
8.932 716 2682 735 564EURAIRBUS SE27 179
5.681 727 8071 380 451USDALPHABET INC863
7.962 419 2192 140 762EURAMADEUS IT GROUP SA - A42 667
6.231 895 3001 773 540USDAMAZON.COM INC658
4.461 357 3141 416 132EURASM INTERNATIONAL NV5 367
1.93585 691614 807EURASR NEDERLAND NV16 086
1.90576 689584 319EURCOVESTRO AG10 597
4.471 357 5521 361 625EURDEUTSCHE TELEKOM AG - REG84 847
0.76232 370236 783USDDUN & BRADSTREET HOLDINGS INC11 773
1.64498 347499 241USDEDISON INTERNATIONAL10 091
2.27690 169721 283EUREXOR NV10 102
2.70819 722743 896EURFRESENIUS MEDICAL CARE AG & CO KGAA12 390
4.061 233 9171 224 910EURINFINEON TECHNOLOGIES AG - REG36 762
9.182 793 9992 726 505EURING GROEP NV262 841
4.561 385 0591 433 159EURKESKO OYJ - B54 659
3.351 018 1931 023 180EURKONE OYJ - B15 583
4.261 294 0281 276 870EURKONINKLIJKE KPN NV451 510
2.19667 173604 014EURMAPFRE SA372 618
4.721 433 8701 453 184USDNVIDIA CORP2 875
1.42431 029451 637EURPROSUS NV4 777
3.571 086 4851 084 011EURSAMPO OYJ - A27 499
4.451 351 6141 330 541EURSAP SE11 576
1.96594 920622 312EURSIEMENS ENERGY AG21 400
4.401 337 5591 348 775EURSIEMENS HEALTHINEERS AG28 171

100.7030 614 32529 732 932Total Shares

29 732 932 30 614 325 100.70
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

29 732 932 30 614 325 100.70Total Investments

APRIL 30, 2021
Lyxor Index Fund 

Schedule of Investments

LYXOR Index Fund - Lyxor Stoxx Europe 600 Chemicals UCITS ETF

EUREUR
% of 
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Market valueCostQuotation
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Quantity
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20.27Software and Computer Services 32.46Netherlands
13.24Technology Hardware and Equipment 23.92Germany
9.19Banks 19.04United States of America
8.93Aerospace and Defense 11.48Finland
8.72Telecommunications Service Providers 10.15Spain
7.69Non-life Insurance 3.65France
6.23Retailers 100.70
5.55Chemicals
4.56Personal Care, Drug and Grocery Stores 
4.40Pharmaceuticals and Biotechnology
3.35Industrial Engineering
2.70Health Care Providers
2.27Investment Banking and Brokerage Services 
1.96General Industrials
1.64Electricity

100.70

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor Stoxx Europe 600 Chemicals UCITS ETF

Economic classification Geographical classification% %



225The accompanying notes form an integral part of these financial statements.

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

0.743 034 2132 025 608EURACCIONA SA17 419
4.5518 718 41819 394 633EURADIDAS AG - REG - REG60 539
0.23926 571971 636JPYADVAN CO LTD108 785
0.271 106 0521 369 561JPYAI INSIDE INC3 990
9.2237 953 85538 245 234EURAIRBUS SE315 473
1.144 675 9944 672 994EURBEIERSDORF AG41 367
0.12508 242419 580SEKBHG GROUP AB26 414
0.732 994 3312 472 866AUDBLUESCOPE STEEL LTD179 301
3.7715 496 56515 810 800EURBRENNTAG SE172 376
0.773 165 0313 244 258JPYBRIDGESTONE CORP79 039
2.7111 143 02211 150 049JPYCANON INC467 917
1.445 934 8414 400 625EURCARL ZEISS MEDITEC AG33 641
0.712 904 3363 106 141JPYCHUGAI PHARMACEUTICAL CO LTD77 410
3.3313 715 46013 868 751CHFCIE FINANCIERE RICHEMONT SA - REG133 591
0.20820 423875 169JPYCYBERDYNE INC143 253
0.461 884 1281 906 699JPYDAIKIN INDUSTRIES LTD9 391
4.4018 104 15417 070 070EURDEUTSCHE BANK AG - REG1 295 810
5.1221 062 80421 408 966EURDEUTSCHE BOERSE AG122 100
0.481 970 3912 113 653JPYDISCO CORP6 084
0.431 764 0821 785 257EURDWS GROUP GMBH & CO KGAA40 259
2.128 708 3018 219 350EURE.ON SE721 525
5.2921 769 89122 823 680JPYFAST RETAILING CO LTD26 525
2.6510 913 08110 094 859AUDFORTESCUE METALS GROUP LTD625 417
1.014 146 5973 996 869EURFRESENIUS SE & CO KGAA84 261
4.5718 785 71118 945 548EURINFINEON TECHNOLOGIES AG - REG464 929
0.331 339 3031 251 849EURKBC GROUP NV17 217
0.12501 812500 690EURKION GROUP AG5 026
0.502 041 3571 971 589JPYKYOWA KIRIN CO LTD67 208
4.5718 780 04018 787 135EURLANXESS254 829
1.305 330 6505 354 920EURLEG IMMOBILIEN SE38 273
0.321 328 652254 096CADLIGHTSPEED POS INC19 044
0.05189 308199 908JPYMAZDA MOTOR CORP24 459
0.652 671 1902 674 234JPYMITSUBISHI UFJ FINANCIAL GROUP INC505 146
1.164 791 3366 304 754HUFMOL HUNGARIAN OIL AND GAS PL692 493
0.16648 424656 077JPYNEXON CO LTD19 552
0.431 777 3781 789 699JPYNINTENDO CO LTD3 099
1.857 629 7807 986 967JPYNITTO DENKO CORP92 050
2.9812 267 21712 663 297HUFOTP BANK NYRT272 463
8.0733 225 11633 376 372EURSAP SE236 384
0.251 027 843997 858JPYSEVEN & I HOLDINGS CO LTD23 909
0.381 577 1981 491 046EURSIEMENS AG - REG9 438
2.379 759 0169 982 823EURSIEMENS ENERGY AG291 613
9.0937 432 37237 645 165EURSIEMENS HEALTHINEERS AG654 911
1.415 793 9425 799 173JPYSUMITOMO MITSUI FINANCIAL GROUP INC166 572

APRIL 30, 2021
Lyxor Index Fund 

Schedule of Investments

LYXOR Index Fund - Lyxor Robotics & AI UCITS ETF

USDUSD
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226The accompanying notes form an integral part of these financial statements.

Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.20807 709843 173JPYSUSHIRO GLOBAL HOLDINGS LTD18 073
0.06251 753246 120AUDSYDNEY AIRPORT52 653
2.229 115 2199 330 072JPYTAKEDA PHARMACEUTICAL CO LTD274 096
0.05200 940192 040EURTELEFONICA DEUTSCHLAND HOLDING AG69 033
0.07281 493286 618EURTELIA CO AB67 583
0.853 511 7713 581 495JPYTOKYO ELECTRON LTD7 944
2.5910 645 51210 999 490JPYTOYOTA MOTOR CORP143 178
0.532 166 2032 305 572JPYTREND MICRO INC/JAPAN45 534
1.616 604 5415 462 836EURVOLKSWAGEN AG - PFD25 318
0.19792 807859 461JPYYASKAWA ELECTRIC CORP17 194

100.82414 696 376414 187 385Total Shares

414 187 385 414 696 376 100.82
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

414 187 385 414 696 376 100.82Total Investments

APRIL 30, 2021
Lyxor Index Fund 

LYXOR Index Fund - Lyxor Robotics & AI UCITS ETF

(continued)Schedule of Investments

USDUSD
% of 

net assets
Market valueCostQuotation
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Quantity
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12.51Pharmaceuticals and Biotechnology 56.11Germany
10.19Chemicals 22.98Japan
9.77Banks 9.23Netherlands
9.35Software and Computer Services 4.15Hungary
9.23Aerospace and Defense 3.44Australia
8.13Technology Hardware and Equipment 3.33Switzerland
7.88Personal Goods 0.74Spain
5.55Investment Banking and Brokerage Services 0.33Belgium
5.54Retailers 0.32Canada
5.01Automobiles and Parts 0.19Sweden
3.38Industrial Metals and Mining 100.82
2.88General Industrials
2.12Gas, Water and Multi-utilities
1.64Medical Equipment and Services
1.30Real Estate Investment Trusts
1.25Industrial Engineering
1.16Oil, Gas and Coal
1.14Personal Care, Drug and Grocery Stores 
1.01Health Care Providers
0.74Construction and Materials
0.43Leisure Goods
0.23Industrial Support Services
0.20Travel and Leisure
0.12Telecommunications Service Providers 
0.06Industrial Transportation

100.82

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor Robotics & AI UCITS ETF

Economic classification Geographical classification% %
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

1.06443 489450 918HKDAAC TECHNOLOGIES HOLDINGS INC79 642
1.17489 838413 156CHFABB LTD15 068
0.31128 515118 684USDADT INC13 969
1.04435 344417 102USDAKAMAI TECHNOLOGIES INC4 005
1.43596 332682 133EURALFEN BEHEER BV7 483
1.18491 248636 188CHFAMS AG28 304
0.59247 222227 783HKDASM PACIFIC TECHNOLOGY LTD16 300
0.95397 720399 066GBPAVAST PLC60 133
0.56235 952255 593JPYAZBIL CORP5 835
0.66276 619330 238CADBALLARD POWER SYSTEMS INC12 679
0.46193 902206 244HKDBEIJING ENTERPRISES WATER GROUP LTD507 074
0.40166 563178 373CADBLACKBERRY LTD18 851
0.50208 763245 849GBPBLUE PRISM GROUP PLC12 359
1.16484 593429 632USDBOINGO WIRELESS INC34 713
0.36149 285167 904THBBTS GROUP HOLDINGS PCL519 369
1.26527 516472 076USDCALIFORNIA WATER SERVICE GROUP8 979
0.53222 771134 713CADCANFOR CORP8 927
0.86360 886313 361USDCARRIER GLOBAL CORP8 281
1.78743 079728 375HKDCHINA CONCH VENTURE HOLDINGS LTD157 045
0.57239 691223 317HKDCHINA EVERBRIGHT ENVIRONMENT GROUP LTD380 705
0.89369 863286 037AUDCLEANAWAY WASTE MANAGEMENT LTD168 010
2.611 090 398941 247AUDCODAN LTD/AUSTRALIA78 995
0.88366 828301 645USDCOGENT COMMUNICATIONS HOLDINGS INC4 858
0.64267 264218 904TWDCOMPAL ELECTRONICS INC298 620
0.66276 586250 190USDCREE INC2 782
0.54225 071222 664USDCTS CORP6 921
0.68285 356273 751USDCYBERARK SOFTWARE LTD2 031
0.1456 85055 357JPYDAIHEN CORP1 300
0.91380 472259 114EURDIALOG SEMICONDUCTOR PLC4 852
0.63263 200248 562GBPDRAX GROUP PLC46 524
0.75311 504231 033JPYEBARA CORP7 291
0.86358 687371 799TWDENNOSTAR INC124 000
0.71296 117252 663USDEVOQUA WATER TECHNOLOGIES CORP10 361
0.57239 992241 316JPYFANUC CORP1 042
0.80333 285166 132SEKFINGERPRINT CARDS AB - B81 005
0.60251 657220 754USDFIREEYE INC12 662
1.84767 904522 204USDFORTINET INC3 760
0.64267 216218 358USDFRANKLIN ELECTRIC CO INC3 288
0.25106 082184 982USDFUELCELL ENERGY INC10 925
0.49206 404185 801THBHANA MICROELECTRONICS PCL115 800
0.49204 790160 751KRWHYUNDAI ELECTRIC & ENERGY SYSTEM CO LTD10 331
1.03430 718173 328TWDINNOLUX CORP399 709
0.27114 064180 179USDINSEEGO CORP12 845
1.25524 190475 555USDINTERDIGITAL INC/PA7 551

APRIL 30, 2021
Lyxor Index Fund 

Schedule of Investments

LYXOR Index Fund - Lyxor MSCI Smart Cities ESG Filtered (DR) UCITS ETF
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.62259 081145 049CADINTERFOR CORP9 756
0.63261 641195 350USDJOHNSON CONTROLS INTERNATIONAL PLC4 197
0.1460 54263 099JPYKEYENCE CORP126
1.13472 488464 840EURKONE OYJ - B6 007
0.79330 421263 937JPYKURITA WATER INDUSTRIES LTD7 166
0.51214 584219 431CHFLANDIS+GYR GROUP AG3 087
0.80333 964296 115EURLEGRAND SA3 425
0.78323 905262 001KRWLG DISPLAY CO LTD14 827
0.51212 988187 576USDLITTELFUSE INC803
0.69288 283236 751GBPMEGGITT PLC44 681
1.46608 916510 022USDMIDDLESEX WATER CO7 424
1.23514 049519 845USDMIMECAST LTD11 839
1.05438 027376 088USDMITEK SYSTEMS INC27 022
0.53219 835207 533JPYMITSUBISHI ELECTRIC CORP14 286
0.91381 188303 337CNHNARI TECHNOLOGY CO LTD - A77 100
0.57237 102222 866USDNETGEAR INC6 372
0.71297 141292 639SGDNETLINK NBN TRUST407 533
0.67278 920259 953USDNORTONLIFELOCK INC12 907
0.65270 270203 556USDON SEMICONDUCTOR CORP6 930
0.66275 419233 133USDONESPAN INC10 273
1.54645 387537 371USDOTIS WORLDWIDE CORP8 288
0.49205 520201 942TWDPEGATRON CORP78 000
0.85354 870300 077USDPENTAIR PLC5 501
0.54224 117293 709USDPLUG POWER INC7 861
0.96402 627619 414SEKPOWERCELL SWEDEN AB15 475
1.13472 786334 635USDPROOFPOINT INC2 747
1.01423 329356 533USDPTC INC3 233
1.39579 171632 578USDQUALYS INC5 714
0.67280 432326 802USDRENEWABLE ENERGY GROUP INC5 051
0.77322 089273 562USDREPUBLIC SERVICES INC3 030
1.05438 143414 732USDROCKWELL AUTOMATION INC1 658
0.85356 086323 805CADROGERS COMMUNICATIONS INC - B7 236
1.01422 813372 384CNHSANGFOR TECHNOLOGIES INC - A10 000
1.09455 470419 719CHFSCHINDLER HOLDING AG1 599
1.07446 694416 278CHFSCHINDLER HOLDING AG - REG1 604
0.67278 625238 489EURSCHNEIDER ELECTRIC SE1 740
0.50210 592180 878JPYSEIKO EPSON CORP12 389
0.66274 415275 644USDSEMTECH CORP4 051
0.52218 950184 637USDSENSATA TECHNOLOGIES HOLDING PLC3 792
1.33554 797506 418GBPSEVERN TRENT PLC16 177
0.62259 363247 193USDSHENANDOAH TELECOMMUNICATIONS CO5 488
0.87364 356318 843USDSILICON LABORATORIES INC2 585
0.80333 378284 830THBSINO-THAI ENGINEERING & CONSTRUCTION PCL715 900
0.68285 600249 736GBPSMITHS GROUP PLC12 690

APRIL 30, 2021
Lyxor Index Fund 

LYXOR Index Fund - Lyxor MSCI Smart Cities ESG Filtered (DR) UCITS ETF

(continued)Schedule of Investments
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

1.40585 646562 017GBPSPIRENT COMMUNICATIONS PLC166 268
0.68282 979237 271USDSPX CORP4 665
1.08449 187469 899EURSTMICROELECTRONICS NV11 975
0.71295 735228 795EURSUEZ SA12 370
0.57236 886208 119JPYSUMITOMO HEAVY INDUSTRIES LTD8 181
1.45606 663555 056USDSWITCH INC - A32 669
0.2188 21591 338KRWS-1 CORP1 204
0.80334 864288 783JPYTAKUMA CO LTD16 333
0.75312 474344 870JPYTDK CORP2 300
0.49203 873199 869EURTECNICAS REUNIDAS SA - C0905113 614
0.65272 834258 764EURTELEFONICA DEUTSCHLAND HOLDING AG93 732
0.95394 969374 450CADTELUS CORP19 055
0.72302 585339 564USDTENABLE HOLDINGS INC8 070
1.77740 473654 040USDTERADYNE INC5 920
1.58661 310599 558USDT-MOBILE US INC5 005
0.61256 009294 569CHFU-BLOX HOLDING AG3 730
0.89370 383353 809GBPULTRA ELECTRONICS HOLDINGS PLC13 230
0.60248 637229 758USDUNITED STATES CELLULAR CORP7 285
1.16482 947456 940USDUNIVERSAL DISPLAY CORP2 159
0.67280 746241 034USDUS ECOLOGY INC6 612
1.64683 613614 571TWDVANGUARD INTERNATIONAL SEMICONDUCTOR CORP159 794
0.73305 111241 404EURVEOLIA ENVIRONNEMENT SA9 568
1.23513 891470 754USDVERISIGN INC2 349
0.86357 316349 090USDVERIZON COMMUNICATIONS INC6 183
1.14475 068452 251TWDWALSIN TECHNOLOGY CORP54 722
0.78325 647270 816USDWASTE CONNECTIONS INC2 734
0.82344 511278 664USDWASTE MANAGEMENT INC2 497
0.53223 475166 042CADWEST FRASER TIMBER CO LTD2 897
1.75731 044729 869TWDWIN SEMICONDUCTORS CORP55 717

99.2941 489 29138 008 325Total Shares

38 008 325 41 489 291 99.29
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

38 008 325 41 489 291 99.29Total Investments

APRIL 30, 2021
Lyxor Index Fund 

LYXOR Index Fund - Lyxor MSCI Smart Cities ESG Filtered (DR) UCITS ETF

(continued)Schedule of Investments

USDUSD
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CurrencyDescription
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26.91Technology Hardware and Equipment 39.64United States of America
17.32Software and Computer Services 9.74United Kingdom
10.03Industrial Engineering 7.54Taiwan
6.66Gas, Water and Multi-utilities 6.10Japan
6.10Telecommunications Service Providers 5.33Canada
5.25Telecommunications Equipment 4.46Switzerland
4.51Waste and Disposal Services 3.49Australia
4.05Electronic and Electrical Equipment 3.43Cayman Islands
3.89General Industrials 2.90France
3.17Construction and Materials 2.50Netherlands
2.70Alternative Energy 1.92China
1.92Investment Banking and Brokerage Services 1.76Sweden
1.69Industrial Materials 1.65Thailand
1.58Aerospace and Defense 1.48Ireland
1.52Travel and Leisure 1.48South Korea
0.66Automobiles and Parts 1.18Austria
0.63Electricity 1.13Finland
0.49Oil, Gas and Coal 0.71Singapore
0.21Industrial Support Services 0.68Israel

99.29 0.65Germany
0.57Hong Kong (China)
0.49Spain
0.46Bermuda

99.29

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor MSCI Smart Cities ESG Filtered (DR) UCITS ETF

Economic classification Geographical classification% %
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

0.831 386 0631 159 300CHFABB LTD42 637
0.691 157 5791 014 771USDACI WORLDWIDE INC30 640
0.821 367 5761 430 954USDACTIVISION BLIZZARD INC14 997
1.342 239 7462 000 754USDADOBE INC4 406
1.262 115 9571 667 344EURADYEN NV861
0.691 159 8311 227 199USDALIBABA GROUP HOLDING LTD5 022
0.10163 041152 121HKDALIBABA HEALTH INFORMATION TECHNOLOGY LTD53 431
0.11181 469167 695HKDALIBABA PICTURES GROUP LTD1 247 297
0.761 268 9241 818 400USDALTERYX INC15 522
0.951 594 6431 440 411USDANSYS INC4 361
0.44738 192766 232GBPAO WORLD PLC191 785
1.061 768 1041 493 108USDARISTA NETWORKS INC5 610
0.13224 875218 536JPYASKUL CORP6 145
0.851 418 5881 250 554GBPASOS PLC19 628
1.262 112 2611 874 632USDAUTODESK INC7 236
0.43717 282840 366USDBAOZUN INC20 665
0.52878 624847 040USDBENEFITFOCUS INC64 987
2.173 616 7813 559 200USDBIGCOMMERCE HOLDINGS INC60 340
0.49826 819905 853USDBLACK KNIGHT INC11 417
0.42705 932823 335GBPBLUE PRISM GROUP PLC41 792
0.801 341 7741 211 928SEKBOOZT AB57 563
0.34573 157753 728BRLB2W CIA DIGITAL46 190
0.691 148 3991 004 391USDCACI INTERNATIONAL INC4 506
0.17276 687252 607KRWCAFE24 CORP9 412
1.212 024 6741 642 038JPYCAPCOM CO LTD62 340
0.58966 839895 704AUDCARSALES.COM LTD62 930
0.851 428 4111 635 018USDCERENCE INC14 816
0.55921 083746 423USDCHANNELADVISOR CORP43 550
0.18306 993479 431CNHCHINA NATIONAL SOFTWARE & SERVICE CO LTD - A43 000
0.11187 052173 981JPYCKD CORP8 874
1.232 059 0971 795 526USDCLOUDFLARE INC24 299
0.751 262 0741 046 101USDCOGENT COMMUNICATIONS HOLDINGS INC16 714
0.701 171 4041 020 843USDCOGNEX CORP13 602
0.831 394 4341 544 331USDCOUPA SOFTWARE INC5 183
0.55918 300908 327USDCTS CORP28 238
0.711 190 3161 067 049USDCYBERARK SOFTWARE LTD8 472
0.22367 679499 389JPYCYBERDYNE INC64 200
0.981 644 9591 363 049EURDASSAULT SYSTEMES SE7 082
0.731 219 9671 205 144USDDOMO INC18 976
0.721 210 5871 156 112USDEBAY INC21 699
0.971 626 3931 902 526USDEGAIN CORP165 452
0.731 224 5701 563 274USDEVERQUOTE INC36 155
0.751 261 9171 134 617USDEVERTEC INC31 627
0.16260 951248 371JPYFANUC CORP1 133

APRIL 30, 2021
Lyxor Index Fund 
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.791 327 182746 531SEKFINGERPRINT CARDS AB - B322 572
0.821 367 4991 134 647USDFIREEYE INC68 805
0.711 182 3411 071 203USDFISERV INC9 843
1.031 728 3841 397 887USDFIVE9 INC9 195
1.362 270 5162 461 659SEKFORTNOX AB44 237
0.13212 250228 145JPYFREEE KK2 500
0.911 529 5641 352 799USDF5 NETWORKS INC8 190
0.12202 285195 199JPYGMO PAYMENT GATEWAY INC1 585
0.871 464 0461 338 727USDGODADDY INC16 863
0.641 066 4591 042 303USDGRUBHUB INC15 674
0.801 344 6191 428 001USDGUIDEWIRE SOFTWARE INC12 744
0.13211 022235 867JPYGUNGHO ONLINE ENTERTAINMENT INC11 068
0.611 030 496938 949USDHELIOS TECHNOLOGIES INC14 257
0.45758 0921 057 722HKDHENGTEN NETWORKS GROUP LTD640 000
1.212 023 6741 385 948USDHUBSPOT INC3 844
0.991 655 6101 350 821USDINTUITIVE SURGICAL INC1 914
0.631 055 034876 408USDIROBOT CORP9 697
0.14239 301245 225JPYKAKAKU.COM INC8 807
0.34571 333519 552HKDKINGDEE INTERNATIONAL SOFTWARE GROUP CO LTD172 664
1.662 776 7993 679 357USDKINGSOFT CLOUD HOLDINGS LTD63 224
0.25414 083342 359HKDKINGSOFT CORP LTD58 475
1.602 682 7701 823 585CADLIGHTSPEED POS INC38 453
0.721 212 914591 124USDMAGNITE INC30 285
1.181 979 6871 487 695USDMANHATTAN ASSOCIATES INC14 425
0.941 574 4691 381 952USDMASTERCARD INC4 121
0.32533 916605 352USDMEDALLIA INC18 105
0.39655 942594 397HKDMEITUAN - B17 096
0.891 489 4911 608 949EURMELEXIS NV13 657
0.831 385 6041 196 949USDMERCADOLIBRE INC882
1.292 160 1741 879 243USDMICROSOFT CORP8 566
1.242 079 9922 082 842USDMIMECAST LTD47 904
1.031 721 6621 629 618ZARNASPERS LTD7 545
0.871 460 0931 184 471DKKNETCOMPANY GROUP A/S14 017
0.881 479 8641 275 328USDNETEASE INC13 206
0.11180 641170 009EURNEXI SPA9 414
0.24401 473384 147JPYNINTENDO CO LTD700
0.741 247 3511 117 176USDNORTONLIFELOCK INC57 721
0.711 197 601830 994USDNUANCE COMMUNICATIONS INC22 524
1.823 046 3292 603 851USDNVIDIA CORP5 074
0.671 126 632819 985USDON SEMICONDUCTOR CORP28 888
0.41684 030568 023USDOVERSTOCK.COM INC8 393
0.841 412 5841 287 910USDPAYLOCITY HOLDING CORP7 310
0.881 475 3811 178 428USDPAYPAL HOLDINGS INC5 625
0.24410 228378 089USDPINDUODUO INC - ADR3 063
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

1.212 026 1431 744 903USDPINTEREST INC - A30 528
1.262 111 2731 435 206USDPROOFPOINT INC12 267
0.661 112 2361 103 668USDPROS HOLDINGS INC25 878
0.661 106 9351 136 262EURPROSUS NV10 191
0.45752 259976 993USDPROTO LABS INC6 713
0.941 574 6841 293 651USDPTC INC12 026
1.342 252 5232 293 751USDQUALYS INC22 223
0.731 231 529692 256USDQUOTIENT TECHNOLOGY INC75 369
0.56931 058793 212USDRACKSPACE TECHNOLOGY INC37 437
0.661 103 156908 023JPYRAKUTEN INC86 811
0.921 544 1041 256 279AUDREA GROUP LTD12 624
0.651 084 4301 080 024USDRINGCENTRAL INC - A3 400
1.061 771 0971 267 217USDROKU INC5 164
0.741 245 5711 176 041USDSALESFORCE.COM INC5 408
1.051 763 1801 718 803USDSERVICENOW INC3 482
1.171 954 2221 735 751CADSHOPIFY INC1 657
0.54909 532898 188USDSIMULATIONS PLUS INC14 405
0.44729 057608 858USDSPROUT SOCIAL INC - A10 998
1.402 352 2311 790 291USDSQUARE INC - A9 608
0.741 240 5671 167 886HKDTENCENT HOLDINGS LTD15 466
0.10162 755170 231USDTENCENT MUSIC ENTERTAINMENT GROUP - ADR9 343
1.322 212 1361 822 364HKDTONGCHENG-ELONG HOLDINGS LTD882 000
0.651 081 916704 662USDTRIPADVISOR INC22 956
0.871 462 1151 248 246USDTWITTER INC26 478
0.721 206 081752 183USDUPWORK INC26 185
0.49823 796672 734USDVARONIS SYSTEMS INC15 558
0.811 365 6251 205 073USDVISA INC5 847
0.821 375 7091 331 474KRWWEBZEN INC44 100
1.472 469 3492 102 343AUDWISETECH GLOBAL LTD101 713
1.292 157 7691 976 152USDWIX.COM LTD6 788
1.442 409 7822 137 590EURWORLDLINE SA24 523
1.071 801 0602 400 941CNHWUHU SANQI INTERACTIVE ENTERTAINMENT NETWORK TECHNOLOGY

GROUP CO LTD - A
528 100

0.38632 200770 346USDYEXT INC45 319
0.831 393 4211 639 744CNHYONYOU NETWORK TECHNOLOGY CO LTD - A271 480
1.051 762 1121 485 460AUDZIP CO LTD283 033
0.761 265 1771 271 125USDZOOMINFO TECHNOLOGIES INC24 396
0.24396 902303 012JPYZOZO INC11 757
1.081 806 2231 417 125USDZSCALER INC9 626
1.342 244 2091 950 572USDZYNGA INC207 413
0.20343 477259 662USD3D SYSTEMS CORP15 946
1.071 792 3632 297 369CNH360 SECURITY TECHNOLOGY INC - A919 400
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.58975 682688 804USD8X8 INC29 665

100.02167 595 067153 301 614Total Shares

153 301 614 167 595 067 100.02
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

153 301 614 167 595 067 100.02Total Investments
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58.30Software and Computer Services 60.84United States of America
4.93Technology Hardware and Equipment 7.04Cayman Islands
4.79Consumer Services 4.02Australia
4.04Leisure Goods 3.48Japan
3.94General Industrials 3.16China
3.67Industrial Support Services 2.95Sweden
3.23Industrial Engineering 2.95United Kingdom
2.27Retailers 2.77Canada
1.83Investment Banking and Brokerage Services 2.42France
1.75Finance and Credit Services 2.00Israel
1.72Telecommunications Service Providers 1.92Netherlands
1.56Media 1.03South Africa
1.55Electronic and Electrical Equipment 0.99South Korea
1.21Medical Equipment and Services 0.89Belgium
1.07Automobiles and Parts 0.87Denmark
1.05Industrial Metals and Mining 0.83Switzerland
0.92Real Estate Investment Trusts 0.75Puerto Rico
0.91Telecommunications Equipment 0.66Bermuda
0.65Travel and Leisure 0.34Brazil
0.63Household Goods and Home Construction 0.11Italy

100.02 100.02

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor MSCI Digital Economy ESG Filtered (DR) UCITS ETF

Economic classification Geographical classification% %
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

0.18572 846582 511HKDAAC TECHNOLOGIES HOLDINGS INC102 872
0.591 931 8792 137 787GBPABCAM PLC91 316
0.18576 1121 356 295USDACADIA PHARMACEUTICALS INC28 021
0.622 018 4341 882 127USDACI WORLDWIDE INC53 426
0.331 088 2141 402 329USDADAPTIVE BIOTECHNOLOGIES CORP26 159
0.662 155 1092 665 100CNHADDSINO CO LTD - A820 000
0.421 371 1234 527 742USDADVERUM BIOTECHNOLOGIES INC351 570
0.20644 971607 050HKDAK MEDICAL HOLDINGS LTD414 000
0.742 406 3591 869 365USDALECTOR INC123 403
0.933 020 3903 298 224EURALFEN BEHEER BV37 901
0.622 023 7101 823 405USDALTAIR ENGINEERING INC - A31 134
0.351 144 2541 946 270USDAMICUS THERAPEUTICS INC116 286
1.364 442 9214 867 410USDANAPTYSBIO INC190 275
0.672 185 5502 020 982USDANSYS INC5 977
0.20667 8721 300 423USDARCTURUS THERAPEUTICS HOLDINGS INC18 218
1.234 008 1163 662 152USDARCUS BIOSCIENCES INC118 759
0.551 782 2521 954 051USDARENA PHARMACEUTICALS INC25 969
0.812 626 6272 269 082USDARISTA NETWORKS INC8 334
0.471 521 1931 362 646USDARROWHEAD PHARMACEUTICALS INC20 907
0.571 843 5692 154 979EURATOS SE27 048
0.762 490 8682 307 040USDAUTODESK INC8 533
0.541 770 1411 762 849USDAVANOS MEDICAL INC40 966
1.444 693 1313 670 529USDAXONICS MODULATION TECHNOLOGIES INC74 577
0.401 297 0141 512 229USDBANDWIDTH INC - A9 811
0.15473 964510 655THBBCPG PCL1 039 300
0.411 339 4701 446 975USDBEAM THERAPEUTICS INC16 335
0.451 474 1671 485 111USDBENEFITFOCUS INC109 036
0.541 761 8541 568 017USDBILL.COM HOLDINGS INC11 394
0.732 384 1121 839 210USDBIO-TECHNE CORP5 577
0.401 299 4471 102 185CADBLACKBERRY LTD147 067
0.24782 062922 802GBPBLUE PRISM GROUP PLC46 299
1.153 762 9604 660 735USDBLUEBIRD BIO INC125 432
0.501 637 8701 638 595CADBORALEX INC - A51 141
0.752 447 1812 114 035USDBOSTON SCIENTIFIC CORP56 128
0.662 163 2022 062 170USDBOTTOMLINE TECHNOLOGIES DE INC44 547
0.842 725 6572 197 373USDBRUKER CORP39 779
0.762 488 4532 267 597USDCACI INTERNATIONAL INC9 764
0.561 829 8761 590 716USDCLOUDFLARE INC21 594
0.531 718 9551 537 348USDCOGNEX CORP19 960
0.732 376 4171 857 960USDCONMED CORP16 860
0.491 595 1381 841 752USDCOUPA SOFTWARE INC5 929
0.13415 600359 669EURCOVESTRO AG6 344
1.163 773 8254 236 401USDCUE BIOPHARMA INC311 115
0.11370 543488 229JPYCYBERDYNE INC64 700
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.491 611 6611 354 546USDCYTOMX THERAPEUTICS INC172 186
0.13419 816410 344JPYDAIHEN CORP9 600
0.622 027 5131 707 682EURDASSAULT SYSTEMES SE8 729
0.521 693 9581 933 341USDDATADOG INC19 750
1.715 563 3294 482 261USDDICERNA PHARMACEUTICALS INC178 369
0.25816 468777 336JPYDIGITAL GARAGE INC19 810
0.752 448 1562 135 833USDDROPBOX INC95 259
1.033 354 4014 246 085USDEDITAS MEDICINE INC90 635
0.963 119 1102 696 769USDEDWARDS LIFESCIENCES CORP32 654
0.531 737 2852 024 437USDEGAIN CORP176 733
0.662 166 5182 111 059SEKELEKTA AB - B161 690
0.16535 601445 529THBENERGY ABSOLUTE PCL273 398
0.541 747 4481 671 305USDENPHASE ENERGY INC12 549
0.10338 489372 769EURENVAVIS AG17 563
0.792 588 7922 420 709USDEVERTEC INC64 882
0.632 052 0721 663 633EUREVOTEC SE49 225
0.15489 575452 620EURFALCK RENEWABLES SPA66 890
0.11374 038368 298JPYFANUC CORP1 624
0.521 700 6241 551 489USDFIREEYE INC85 566
0.491 601 4671 716 197USDFIRST SOLAR INC20 926
0.762 471 4692 291 641USDFISERV INC20 575
0.722 351 8812 011 301USDFIVE9 INC12 512
1.123 668 3792 688 179USDFORTINET INC17 962
0.862 803 9502 544 041USDGARMIN LTD20 431
0.08257 768151 186HKDGCL-POLY ENERGY HOLDINGS LTD1 011 136
0.652 110 5912 446 519USDGDS HOLDINGS LTD - ADR25 438
0.15477 649333 835HKDGENSCRIPT BIOTECH CORP206 102
0.13419 374420 262JPYGMO PAYMENT GATEWAY INC3 286
0.692 252 3712 078 824USDGODADDY INC25 943
0.11355 848384 305JPYGREE INC68 000
0.682 208 9692 363 506SEKHANSA BIOPHARMA AB110 950
0.481 579 1772 587 705USDHOMOLOGY MEDICINES INC233 261
0.672 189 1281 815 211USDHORIZON THERAPEUTICS PLC23 136
0.571 855 0651 295 630TWDHTC CORP1 245 614
0.702 276 3701 702 889USDHUBSPOT INC4 324
0.852 770 2903 044 822CHFIDORSIA LTD106 792
0.561 837 7061 771 184USDILLUMINA INC4 678
0.712 321 9942 311 527USDINCYTE CORP27 196
0.14445 800492 276CADINNERGEX RENEWABLE ENERGY INC26 116
0.331 089 0211 781 290USDINOVIO PHARMACEUTICALS INC159 915
0.28906 0441 299 778USDINSEEGO CORP102 032
0.561 811 1991 388 300USDINSPIRE MEDICAL SYSTEMS INC7 648
0.802 612 2531 545 933USDINTELLIA THERAPEUTICS INC34 027
0.802 612 1532 240 205USDINTERNATIONAL BUSINESS MACHINES CORP18 411
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.611 992 3292 503 972USDIONIS PHARMACEUTICALS INC46 528
0.25807 2521 815 478USDIRHYTHM TECHNOLOGIES INC10 368
0.601 960 7941 746 546USDIROBOT CORP18 022
0.381 240 3891 637 508USDKINGSOFT CLOUD HOLDINGS LTD28 242
0.10332 824273 147HKDKINGSOFT CORP LTD47 000
0.742 414 6531 757 060CADLIGHTSPEED POS INC34 610
0.923 012 1612 712 730USDMASTERCARD INC7 884
0.20636 344414 541TWDMEDIATEK INC15 000
0.571 874 1791 708 096USDMERCADOLIBRE INC1 193
0.943 062 9782 720 184USDMICROSOFT CORP12 146
0.17561 647424 858CNHNARI TECHNOLOGY CO LTD - A113 600
0.591 932 0401 789 918USDNATUS MEDICAL INC75 618
0.591 916 1401 887 666USDNEW RELIC INC29 800
0.12389 662384 590EURNEXI SPA20 307
0.802 607 2881 920 568EURNORDEX SE90 020
0.682 226 6302 023 488USDNORTONLIFELOCK INC103 037
1.314 286 0644 114 824USDNOVAVAX INC18 090
0.652 124 8331 610 117USDNUANCE COMMUNICATIONS INC39 963
0.30977 9831 036 931USDNUTANIX INC36 168
0.973 158 5992 741 957USDNVIDIA CORP5 261
2.337 640 5868 845 395TWDOBI PHARMA INC1 623 000
0.26834 400722 203USDOMEROS CORP47 248
0.742 427 4781 995 405USDORACLE CORP32 029
0.692 239 2652 147 601USDPAYLOCITY HOLDING CORP11 588
0.682 202 7111 876 048USDPAYPAL HOLDINGS INC8 398
0.10318 724337 445USDPING IDENTITY HOLDING CORP13 127
0.461 486 2681 027 594USDPLANTRONICS INC37 166
0.27889 198921 636USDPLUG POWER INC31 189
0.953 109 1612 420 957USDPRA HEALTH SCIENCES INC18 630
0.411 328 7121 677 202USDPRECISION BIOSCIENCES INC143 026
0.782 559 2761 781 705USDPROOFPOINT INC14 870
0.331 086 7581 454 726USDPROTO LABS INC9 698
0.722 355 3272 228 877EURPROXIMUS SADP110 354
0.682 214 4571 957 137USDPTC INC16 912
0.662 142 0282 184 864EURQIAGEN NV43 903
0.792 592 0792 637 642USDQUALYS INC25 573
0.401 290 6982 288 033USDQUIDEL CORP12 317
0.591 909 4941 627 731USDRACKSPACE TECHNOLOGY INC76 779
0.912 962 7343 434 428USDREGENXBIO INC85 406
0.381 237 5411 414 199USDRENEWABLE ENERGY GROUP INC22 290
0.782 553 3842 637 772USDRESMED INC13 584
0.481 551 6921 625 610USDRINGCENTRAL INC - A4 865
0.842 736 9262 820 386CHFROCHE HOLDING AG8 388
1.193 890 5853 866 887USDROCKET COS INC173 300
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.642 082 7841 991 247USDSALESFORCE.COM INC9 043
0.812 628 8022 472 054KRWSAMSUNG BIOLOGICS CO LTD3 637
0.752 453 0672 579 024USDSANGAMO THERAPEUTICS INC208 240
0.15473 550384 099CNHSANGFOR TECHNOLOGIES INC - A11 200
0.812 658 0492 412 775EURSAP SE18 911
0.722 348 9392 086 356EURSCHNEIDER ELECTRIC SE14 669
0.13410 373338 995JPYSEIKO EPSON CORP24 142
0.531 725 7331 556 116USDSENSATA TECHNOLOGIES HOLDING PLC29 888
0.501 619 8781 615 413USDSERVICENOW INC3 199
0.391 266 1021 143 614EURSIEMENS GAMESA RENEWABLE ENERGY SA34 942
0.521 702 5071 737 947USDSIMULATIONS PLUS INC26 964
0.401 296 9681 285 796EURSMA SOLAR TECHNOLOGY AG22 682
0.481 573 4071 646 480USDSMARTSHEET INC - A26 533
0.712 324 9132 304 399EURSOFTWARE AG53 588
0.19611 839657 107EURSOLARIA ENERGIA Y MEDIO AMBIENTE SA29 801
0.642 091 8472 144 059JPYSOSEI GROUP CORP133 401
0.832 701 8342 170 939USDSQUARE INC - A11 036
0.00--EURSTEMLINE THERAPEUTICS15 570
0.12387 767365 993CNHSUNGROW POWER SUPPLY CO LTD - A27 900
0.892 916 7263 549 416USDSUNNOVA ENERGY INTERNATIONAL INC82 580
0.391 282 9181 470 992USDSUNRUN INC26 182
0.672 170 4631 808 887USDSYNEOS HEALTH INC25 580
0.19613 489485 782TWDTAIWAN SEMICONDUCTOR MANUFACTURING CO LTD28 561
0.762 466 0532 060 766AUDTYRO PAYMENTS LTD851 353
0.451 460 2801 667 032CHFU-BLOX HOLDING AG21 276
0.431 405 0161 590 600EURUCB SA15 146
0.17564 259477 707TWDVANGUARD INTERNATIONAL SEMICONDUCTOR CORP131 895
0.371 219 6711 196 943USDVERACYTE INC24 516
0.20662 583468 578EURVERBIO VEREINIGTE BIOENERGIE AG13 130
0.993 223 2962 848 695DKKVESTAS WIND SYSTEMS A/S77 120
0.912 952 8992 651 219USDVISA INC12 643
0.872 838 8102 492 801USDVMWARE INC - A17 651
0.832 705 5472 402 554USDWESTERN UNION CO105 029
0.371 207 1031 256 937TWDWIN SEMICONDUCTORS CORP92 000
0.441 439 0221 331 246USDWORKDAY INC5 826
0.481 578 1311 688 973CNHXINJIANG GOLDWIND SCIENCE & TECHNOLOGY CO LTD - A837 400
0.451 455 5321 474 013HKDXINJIANG GOLDWIND SCIENCE & TECHNOLOGY CO LTD - H883 197
0.12397 820433 278HKDXINYI SOLAR HOLDINGS LTD237 678
0.782 549 1872 000 058AUDZIP CO LTD409 454
0.561 826 6751 595 897USDZSCALER INC9 735
0.20637 756479 595USD3D SYSTEMS CORP29 608
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.461 509 6511 244 198USD8X8 INC45 900

99.86325 689 695318 926 945Total Shares

318 926 945 325 689 695 99.86
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

Other transferable securities

Shares

0.953 108 0763 512 646EURCELLECTIS SA163 204

0.953 108 0763 512 646Total Shares

3 512 646 3 108 076 0.95Total Other transferable securities

322 439 591 328 797 771 100.81Total Investments
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34.85Pharmaceuticals and Biotechnology 68.66United States of America
29.85Software and Computer Services 3.84Taiwan
6.12Alternative Energy 3.79Germany
5.34Medical Equipment and Services 3.00Switzerland
4.35Technology Hardware and Equipment 2.86France
3.12Industrial Support Services 2.03China
3.07Investment Banking and Brokerage Services 1.85Cayman Islands
3.02Finance and Credit Services 1.78Canada
2.56Telecommunications Equipment 1.61Japan
1.50Electronic and Electrical Equipment 1.58Netherlands
1.19Telecommunications Service Providers 1.54Australia
0.89Gas, Water and Multi-utilities 1.36United Kingdom
0.79Electricity 1.34Sweden
0.78Industrial Metals and Mining 1.15Belgium
0.76Industrial Transportation 0.99Denmark
0.68Consumer Services 0.81South Korea
0.60Household Goods and Home Construction 0.79Puerto Rico
0.52General Industrials 0.67Ireland
0.45Industrial Engineering 0.58Spain
0.14Oil, Gas and Coal 0.31Thailand
0.13Chemicals 0.27Italy
0.10Leisure Goods 100.81

100.81

Lyxor Index Fund 
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

3.976 753 4847 180 389USDADVANCED MICRO DEVICES INC82 743
2.273 869 4243 243 234USDALBEMARLE CORP23 009
1.182 007 3941 877 953USDAMERICAN AXLE & MANUFACTURING HOLDINGS INC216 314
2.424 120 8142 824 665ZARANGLO AMERICAN PLATINUM LTD30 120
2.073 524 7293 288 654USDAPTIV PLC24 496
2.113 595 7773 153 324USDAUTOLIV INC35 722
4.337 378 3983 186 288USDAVIS BUDGET GROUP INC82 339
1.873 187 7083 031 683SGDCOMFORTDELGRO CORP LTD2 465 600
1.452 460 4372 022 841CNHCONTEMPORARY AMPEREX TECHNOLOGY CO LTD - A41 000
1.412 406 5582 434 612EURCONTINENTAL AG17 748
1.742 959 6702 230 096USDDANA INC116 983
1.272 159 8391 838 079JPYDENSO CORP33 444
1.402 374 2761 870 551CADELEMENT FLEET MANAGEMENT CORP194 080
1.823 102 4002 815 627USDENERGIZER HOLDINGS INC62 929
1.582 691 7152 777 909EURERAMET SA37 298
2.033 459 6973 231 392CNHEVE ENERGY CO LTD - A252 380
1.833 118 0722 900 516EURFAURECIA SE57 688
0.611 030 857981 416CNHGANFENG LITHIUM CO LTD - A60 900
1.212 059 5652 086 162JPYGS YUASA CORP76 183
1.462 483 9802 507 561CNHGUOXUAN HIGH-TECH CO LTD - A462 500
1.202 042 7201 920 851JPYHONDA MOTOR CO LTD69 084
2.394 064 9503 252 206USDITT INC43 102
3.065 206 3144 265 564USDJB HUNT TRANSPORT SERVICES INC30 498
3.746 355 7415 152 339GBPJOHNSON MATTHEY PLC141 245
0.671 138 6941 077 955BRLLOCALIZA RENT A CAR SA96 076
1.933 278 7902 414 724CADMAGNA INTERNATIONAL INC34 749
0.741 251 6301 261 773KRWMANDO CORP23 963
3.245 515 0536 015 066EURMELEXIS NV50 567
0.781 327 1081 369 429BRLMOVIDA PARTICIPACOES SA427 800
0.821 387 0641 574 446HKDNEXTEER AUTOMOTIVE GROUP LTD1 236 870
0.49827 0931 293 897USDNIKOLA CORP71 486
0.751 268 6251 499 064USDNIO INC31 843
5.288 994 8928 076 153USDNVIDIA CORP14 982
1.913 241 1732 715 567USDON SEMICONDUCTOR CORP83 107
0.671 146 2281 077 253AUDPILBARA MINERALS LTD1 301 681
1.001 693 3802 873 578USDPLUG POWER INC59 396
3.345 678 0614 385 076USDRYDER SYSTEM INC71 118
0.771 305 2241 336 490KRWSEBANG GLOBAL BATTERY CO LTD16 804
2.073 519 6492 980 953CNHSHANGHAI PUTAILAI NEW ENERGY TECHNOLOGY CO LTD280 823
1.041 764 1171 786 004JPYSHARP CORP/JAPAN104 400
1.171 995 0091 698 901EURSIXT SE14 361
0.641 085 4681 041 885CNHSUNGROW POWER SUPPLY CO LTD - A78 100
0.691 181 1901 140 697TWDTAIWAN HIGH SPEED RAIL CORP1 049 100
2.333 963 9204 141 300JPYTAIYO YUDEN CO LTD86 310
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

1.292 188 6222 018 839USDTESLA INC3 085
1.502 555 7192 903 799HKDTIANNENG POWER INTERNATIONAL LTD1 392 000
1.482 510 5972 461 408JPYTOHO TITANIUM CO LTD273 600
0.42719 146492 445USDTRONOX HOLDINGS PLC33 922
1.642 793 0363 213 995CHFU-BLOX HOLDING AG40 694
1.482 519 2242 816 480EURVALEO SA77 681
0.901 530 9571 496 792USDVEONEER INC66 854
1.823 103 6822 689 779USDVISHAY INTERTECHNOLOGY INC126 320
1.442 450 2082 408 171USDVISTEON CORP20 115
3.576 067 5016 644 746AUDWESTERN AREAS LTD3 400 450
0.871 488 3741 480 303HKDYADEA GROUP HOLDINGS LTD680 000
1.552 631 5852 717 781TWDYAGEO CORP135 374
1.652 803 7762 249 688JPYYAMAHA MOTOR CO LTD112 300
1.232 085 9162 143 280CNHZHEJIANG CHINT ELECTRICS CO LTD - A405 300
0.16270 529251 475CNHZHEJIANG HUAYOU COBALT CO LTD - A21 400

99.75169 695 759155 823 104Total Shares

155 823 104 169 695 759 99.75
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

155 823 104 169 695 759 99.75Total Investments
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28.83Automobiles and Parts 40.36United States of America
25.20Technology Hardware and Equipment 10.17Japan
9.11Chemicals 9.64China
8.28Industrial Transportation 4.90France
6.96Consumer Services 4.24Australia
6.78Industrial Metals and Mining 4.16United Kingdom
3.86Personal Care, Drug and Grocery Stores 3.94Cayman Islands
2.55Travel and Leisure 3.32Canada
2.42Precious Metals and Mining 3.24Belgium
2.39General Industrials 2.59Germany
1.04Leisure Goods 2.42South Africa
1.00Electronic and Electrical Equipment 2.24Taiwan
0.69Construction and Materials 2.07Jersey
0.64Alternative Energy 1.87Singapore

99.75 1.64Switzerland
1.50South Korea
1.45Brazil

99.75

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor MSCI Future Mobility ESG Filtered (DR) UCITS ETF

Economic classification Geographical classification% %



246The accompanying notes form an integral part of these financial statements.

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

0.56633 233704 094EURADIDAS AG - REG - REG2 048
1.241 415 7271 303 179USDADOBE INC2 785
1.191 361 4871 253 418EURADYEN NV554
0.73835 903764 207USDAKAMAI TECHNOLOGIES INC7 690
0.47531 501455 849EURANHEUSER-BUSCH INBEV SA/NV7 505
0.60682 220834 190AUDAPPEN LTD56 399
0.48553 018482 082MXNARCA CONTINENTAL SAB DE CV102 866
0.38430 273392 148BRLAREZZO INDUSTRIA E COMERCIO SA30 857
0.10109 785110 824JPYASKUL CORP3 000
0.34382 987366 808GBPASSOCIATED BRITISH FOODS PLC11 985
0.67759 184736 686ZARAVI LTD155 278
0.53607 825299 051USDAVIS BUDGET GROUP INC6 783
0.47540 049489 759USDBALCHEM CORP4 246
0.30346 128433 972USDBAOZUN INC9 972
1.021 161 0661 035 957USDBELLRING BRANDS INC - A45 020
0.39440 644471 568USDBENEFITFOCUS INC32 592
0.79904 537830 475SEKBETSSON AB99 074
0.46521 989519 480KRWBGF RETAIL CO LTD3 795
1.822 088 2502 046 367USDBIGCOMMERCE HOLDINGS INC34 839
0.32365 691321 358BRLBK BRASIL OPERACAO E ASSESSORIA A RESTAURANTES SA200 400
0.37424 046522 403GBPBLUE PRISM GROUP PLC25 104
0.50571 938538 986GBPB&M EUROPEAN VALUE RETAIL SA73 009
0.69783 519688 110USDBOINGO WIRELESS INC56 126
0.65739 824661 284USDBOOKING HOLDINGS INC300
0.71812 994737 972SEKBOOZT AB34 878
0.54619 034509 275USDBUCKLE INC14 760
1.201 373 548945 912CNHBY-HEALTH CO LTD - A271 700
0.22251 685305 266BRLB2W CIA DIGITAL20 283
0.961 100 0241 022 129BRLC&A MODAS LTDA484 800
0.10115 897137 647JPYCALBEE INC4 837
0.56638 513624 597USDCAMPBELL SOUP CO13 372
0.60688 689652 644CADCANADA GOOSE HOLDINGS INC16 312
0.25280 999259 923JPYCAPCOM CO LTD8 652
0.55632 395563 441DKKCARLSBERG AS - B3 599
0.47535 210526 532AUDCARSALES.COM LTD34 836
0.46523 886503 666USDCHANNELADVISOR CORP24 770
0.15166 380173 870TWDCHICONY ELECTRONICS CO LTD55 000
0.23262 371249 488HKDCHINA FEIHE LTD92 000
0.0891 32196 097HKDCHINA MENGNIU DAIRY CO LTD17 050
0.66748 574726 647DKKCHR HANSEN HOLDING A/S8 133
0.57652 991627 843TWDCHUNGHWA TELECOM CO LTD160 000
0.39445 728412 147CADCINEPLEX INC43 177
1.031 176 9431 203 918USDCLOROX CO6 449
0.59670 755620 818USDCOCA-COLA CO12 426
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.39446 823460 832JPYCOCOKARA FINE INC6 600
0.13149 395177 039JPYCOLOPL INC20 185
0.51583 967525 630USDCOLUMBIA SPORTSWEAR CO5 357
0.50574 693493 666TWDCOMPAL ELECTRONICS INC642 116
0.75855 063787 271USDCOSTCO WHOLESALE CORP2 298
0.49561 595540 874EURDANONE SA7 957
0.78887 437804 893USDDECKERS OUTDOOR CORP2 624
0.62710 718602 438EURDELIVERY HERO SE4 471
0.48545 142325 186USDDESIGNER BRANDS INC - A30 799
0.55631 324515 599USDDICK’S SPORTING GOODS INC7 645
0.63718 312646 029USDDOMO INC11 173
0.77878 693891 799USDEBAY INC15 750
2.362 700 6761 533 048SEKEVOLUTION GAMING GROUP AB13 658
0.52594 282474 230USDFOOT LOCKER INC10 076
0.10118 860141 614JPYFREEE KK1 400
0.47531 539468 062EURFREENET AG21 805
0.61691 823494 727USDGAP INC20 901
1.091 246 2761 101 150USDGARMIN LTD9 081
0.54611 300480 218USDGENESCO INC12 226
0.73827 829710 598EURGLANBIA PLC56 183
0.0774 31079 526JPYGREE INC14 200
0.50569 903536 909USDGROCERY OUTLET HOLDING CORP14 110
0.42475 444388 991USDGUESS? INC17 583
0.0997 337106 819HKDHEALTH & HAPPINESS H&H INTERNATIONAL HOLDINGS LTD27 000
0.70795 071806 018USDHERBALIFE NUTRITION LTD17 371
0.70797 122573 004USDHIBBETT SPORTS INC10 033
0.0890 322101 268JPYHOUSE FOODS GROUP INC2 908
1.021 164 507996 536USDHUBSPOT INC2 212
0.74848 351752 891CADJAMIESON WELLNESS INC27 052
0.55628 806549 477GBPJD SPORTS FASHION PLC49 451
0.14155 407150 210USDJOHN B SANFILIPPO & SON INC1 768
1.081 229 230995 852KRWKAKAO CORP12 047
0.31353 725334 802KRWKANGWON LAND INC15 552
0.45510 720489 848USDKELLOGG CO8 182
0.52592 139577 833EURKERRY GROUP PLC4 563
0.14162 871164 325HKDKINGSOFT CORP LTD23 000
0.48549 644409 253USDKOHL’S CORP9 370
0.21238 539237 402JPYKONAMI HOLDINGS CORP3 999
0.45510 982476 410EURKONINKLIJKE DSM NV2 845
0.33376 543530 231USDLANDS’ END INC 16 343
0.57654 060534 323HKDLENOVO GROUP LTD475 655
0.57650 296503 916SEKLEOVEGAS AB108 456
1.121 280 0941 151 843CADLIGHTSPEED POS INC18 348
0.31351 756339 404USDLIVE NATION ENTERTAINMENT INC4 296
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.66752 531847 920USDLIVEPERSON INC13 770
0.56638 989573 039CADLOBLAW COS LTD11 518
0.35400 397363 974BRLLOCALIZA RENT A CAR SA33 783
0.64725 307723 243CHFLONZA GROUP AG - REG1 139
0.0893 43189 605KRWLOTTE HIMART CO LTD2 682
1.021 168 4161 118 017USDLULULEMON ATHLETICA INC3 485
0.28319 148228 686TWDMEDIATEK INC7 523
0.881 000 331996 358USDMEDIFAST INC4 405
0.11122 325135 598JPYMEIJI HOLDINGS CO LTD1 975
0.0667 98875 693HKDMEITUAN - B1 772
0.0781 62481 030HKDMELCO INTERNATIONAL DEVELOPMENT LTD40 901
0.71805 913819 324USDMERCADOLIBRE INC513
0.0781 21079 927HKDMGM CHINA HOLDINGS LTD49 200
0.12131 302113 726JPYMORINAGA MILK INDUSTRY CO LTD2 400
0.52591 052523 973ZARMR PRICE GROUP LTD47 150
0.65740 007744 234ZARNASPERS LTD3 243
0.51585 185536 162CHFNESTLE SA4 902
0.83946 347900 417USDNETEASE INC8 445
0.0780 26678 368EURNEXI SPA4 183
0.20229 413243 098JPYNINTENDO CO LTD400
0.50568 093593 243SEKNORDIC ENTERTAINMENT GROUP AB - B12 223
0.14164 969129 216USDNORWEGIAN CRUISE LINE HOLDINGS LTD5 313
0.62701 769676 465USDNU SKIN ENTERPRISES INC -  A13 276
1.641 871 3841 700 058USDNVIDIA CORP3 117
0.76865 135844 213USDPAYLOCITY HOLDING CORP4 477
0.80910 671854 184USDPAYPAL HOLDINGS INC3 472
0.0892 22189 774TWDPEGATRON CORP35 000
0.18210 940244 151USDPINDUODUO INC - ADR1 575
0.74844 288825 069GBPPLUS500 LTD42 943
0.10112 66594 170TWDPOU CHEN CORP88 401
0.54616 966604 293TWDPRESIDENT CHAIN STORE CORP63 593
0.11119 940111 748JPYPRIMA MEAT PACKERS LTD3 800
0.56639 874690 795EURPROSUS NV5 891
0.64727 460716 475EURPUMA SE6 889
0.47532 536450 662JPYRAKUTEN INC41 907
0.911 043 347924 106AUDREA GROUP LTD8 530
0.38438 507387 336CADRESTAURANT BRANDS INTERNATIONAL INC6 391
0.971 110 421772 685USDREVOLVE GROUP22 900
0.55625 142711 289USDRINGCENTRAL INC - A1 960
0.47537 341522 856USDROCKET COS INC23 935
0.74845 349742 477USDROSS STORES INC6 456
0.60688 122636 723USDROYAL CARIBBEAN CRUISES LTD7 914
1.041 183 2841 006 124DKKROYAL UNIBREW A/S9 682
0.73833 989810 062USDSALESFORCE.COM INC3 621
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.17189 399178 810KRWSAMSUNG ELECTRONICS CO LTD2 585
0.16187 080174 761KRWSAMSUNG ELECTRONICS CO LTD - PFD2 839
0.48542 539371 919USDSCIENTIFIC GAMES CORP - A9 271
0.911 034 0081 078 527USDSERVICENOW INC2 042
0.38429 236397 013USDSHAKE SHACK INC - A3 947
0.52594 224443 051USDSHOE CARNIVAL INC9 912
0.69788 500634 312USDSIMPLY GOOD FOODS CO22 822
0.41466 938515 302SEKSINCH AB2 952
0.44505 552390 722USDSIX FLAGS ENTERTAINMENT CORP10 761
0.83949 807880 569USDSKYWORKS SOLUTIONS INC5 238
0.61698 539490 246USDSLM CORP35 531
0.881 006 3211 169 680USDSMARTSHEET INC - A16 970
0.15165 896169 855JPYSOFTBANK CORP12 865
0.75860 285652 923USDSONOS INC21 491
0.48549 809519 955USDSPROUT SOCIAL INC - A8 294
0.64732 087613 152USDSPROUTS FARMERS MARKET INC28 586
0.54611 105594 232TWDSTANDARD FOODS CORP300 000
0.35403 497369 725AUDSTAR ENTERTAINMENT GRP LTD131 249
0.45511 303435 258USDSTEVEN MADDEN LTD12 572
0.09102 086108 462JPYSUNTORY BEVERAGE & FOOD LTD3 024
0.59676 177638 470EURSYMRISE AG5 230
0.67766 838750 213TWDTAIWAN MOBILE CO LTD214 201
0.971 104 6001 231 800EURTEAMVIEWER AG23 195
0.931 062 622861 120EURTECHNOGYM SPA79 168
0.70800 554693 718USDTEGNA INC39 908
0.13149 757153 513HKDTENCENT HOLDINGS LTD1 867
0.53605 297477 074USDTHOR INDUSTRIES INC4 275
0.53605 395541 862USDTIVITY HEALTH INC25 037
1.151 312 2331 175 440HKDTONGCHENG-ELONG HOLDINGS LTD523 200
0.31348 813349 107USDTREEHOUSE FOODS INC7 328
0.10115 023115 711EURTRIGANO SA643
0.75852 928958 688USDTWITTER INC15 446
0.40456 198379 109USDUNDER ARMOUR INC22 913
0.41465 464373 691USDUNDER ARMOUR INC - A19 147
0.60679 984610 541USDUPWORK INC14 763
0.901 021 4761 039 779USDUSANA HEALTH SCIENCES INC11 351
0.27303 925326 149BRLVIA VAREJO S/A139 380
0.12140 480153 946HKDVITASOY INTERNATIONAL HOLDINGS LTD36 309
0.11129 374131 974HKDWANT WANT CHINA HOLDINGS LTD178 478
0.17194 253205 042KRWWEBZEN INC6 227
0.66754 968622 394USDWINNEBAGO INDUSTRIES INC9 443
0.44496 253495 993GBPWM MORRISON SUPERMARKETS PLC206 167
0.49559 423448 910USDWOLVERINE WORLD WIDE INC13 409
0.10111 068117 675JPYYAKULT HONSHA CO LTD2 282
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.09101 38885 525HKDYUE YUEN INDUSTRIAL HOLDINGS LTD40 383
0.54613 659575 667USDYUM CHINA HOLDINGS INC9 753
0.81922 2791 128 268USDZOOM VIDEO COMMUNICATIONS INC2 886
0.21238 708212 387JPYZOZO INC7 071
0.41466 267466 997USDZUMIEZ INC10 851
1.171 336 1621 305 451USDZYNGA INC123 490
0.87990 3421 265 929CNH360 SECURITY TECHNOLOGY INC - A508 000

98.68112 557 401103 615 264Total Shares

103 615 264 112 557 401 98.68
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

Other transferable securities

Shares

0.971 101 920770 134USDCROCS INC11 006
0.39448 650444 650ZARSPAR GROUP LTD35 478

1.361 550 5701 214 784Total Shares

1 214 784 1 550 570 1.36Total Other transferable securities

104 830 048 114 107 971 100.04Total Investments
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18.54Software and Computer Services 49.99United States of America
11.70Food Producers 5.36Sweden
11.37Retailers 4.08Cayman Islands
9.54Travel and Leisure 3.84Germany
8.35Personal Goods 3.81Canada
5.24Personal Care, Drug and Grocery Stores 3.43Taiwan
5.01Leisure Goods 2.96Japan
4.67Consumer Services 2.50Brazil
4.06Technology Hardware and Equipment 2.43South Korea
4.02Telecommunications Service Providers 2.34Australia
3.34Beverages 2.25Denmark
2.85General Industrials 2.24Switzerland
2.37Investment Banking and Brokerage Services 2.23South Africa
1.51Chemicals 2.20Netherlands
1.29Industrial Support Services 2.07China
1.25Pharmaceuticals and Biotechnology 1.69United Kingdom
1.09Telecommunications Equipment 1.24Ireland
1.08Finance and Credit Services 1.00Italy
0.91Real Estate Investment Trusts 0.77Hong Kong (China)
0.87Industrial Engineering 0.74Israel
0.65Media 0.60Liberia
0.33Electronic and Electrical Equipment 0.59France

100.04 0.50Luxembourg
0.48Mexico
0.47Belgium
0.23Bermuda

100.04

Lyxor Index Fund 
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LYXOR Index Fund - Lyxor MSCI Millennials ESG Filtered (DR) UCITS ETF

Economic classification Geographical classification% %
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

0.35513 634433 207CHFABB LTD15 800
0.0462 22256 980USDABIOMED INC194
0.0117 59613 036EURABN AMRO BANK NV1 360
0.018 9819 428JPYACOM CO LTD2 093
0.21302 112283 936USDACTIVISION BLIZZARD INC3 313
0.0690 10979 555CHFADECCO GROUP AG - REG1 329
0.0118 86916 123NOKADEVINTA ASA1 028
0.34504 608545 034EURADIDAS AG - REG - REG1 632
0.0344 75239 920GBPADMIRAL GROUP PLC1 033
1.422 090 8011 959 011USDADOBE INC4 113
0.0458 24745 710USDADVANCE AUTO PARTS INC291
0.29420 833449 117USDADVANCED MICRO DEVICES INC5 156
0.0579 48558 695JPYADVANTEST CORP837
0.10142 538118 461EURADYEN NV58
0.0571 39554 996EURAEGON NV15 341
0.0350 34145 037EURAENA SME SA289
0.10153 975166 625JPYAEON CO LTD5 643
0.0116 31314 746EURAEROPORTS DE PARIS127
0.13192 138147 974USDAFLAC INC3 576
0.0578 88174 955AUDAFTERPAY LTD868
0.0345 52836 636EURAGEAS SA/NV751
0.09130 070153 374CADAGNICO EAGLE MINES LTD2 083
0.56825 238748 400HKDAIA GROUP LTD64 808
0.0113 81013 547JPYAIR WATER INC834
0.14198 949171 686EURAKZO NOBEL NV1 654
0.07103 59387 677USDALBEMARLE CORP616
0.22316 563272 294CHFALCON INC4 215
0.0578 59770 951USDALEXANDRIA REAL ESTATE EQUITIES INC434
0.13197 862165 364USDALEXION PHARMACEUTICALS INC1 173
0.0691 34967 585SEKALFA LAVAL AB2 697
0.0682 49782 703CADALGONQUIN POWER & UTILITIES CORP5 118
0.10143 523121 720USDALIGN TECHNOLOGY INC241
0.11155 871147 778CADALIMENTATION COUCHE-TARD INC - B4 604
0.08120 26098 829USDALLIANT ENERGY CORP2 141
0.63920 876847 248EURALLIANZ SE - REG3 535
0.11165 220131 609USDALLSTATE CORP1 303
0.0682 47453 386USDALLY FINANCIAL INC1 603
0.0687 61987 846USDALNYLAM PHARMACEUTICALS INC623
1.542 275 8341 671 642USDALPHABET CLASS - A967
1.552 299 2531 656 443USDALPHABET INC954
0.08124 499118 110EURALSTOM SA2 276
0.0114 71914 138JPYAMADA CO LTD1 360
0.18263 603240 744EURAMADEUS IT GROUP SA - A3 862
0.11158 002150 279USDAMCOR PLC13 447
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.0225 05817 826USDAMERCO42
0.61899 858651 499USDAMERICAN EXPRESS CO5 868
0.0338 82426 689USDAMERICAN FINANCIAL GROUP INC/OH316
0.08121 204120 050USDAMERICAN WATER WORKS CO INC777
0.09130 75093 908USDAMERIPRISE FINANCIAL INC506
0.12172 727161 185USDAMPHENOL CORP - A2 565
0.0345 12343 526EURAMPLIFON SPA1 067
0.0121 15021 804AUDAMPOL LTD1 070
0.0346 47440 003EURAMUNDI SA521
0.16242 605221 200USDANALOG DEVICES INC1 584
0.0454 42647 264USDANNALY CAPITAL MANAGEMENT INC5 994
0.09134 563126 881USDANSYS INC368
0.0687 32761 805GBPANTOFAGASTA PLC3 381
0.0578 36676 333AUDAPA GROUP10 115
0.711 039 119649 385USDAPPLIED MATERIALS INC7 830
0.23333 105284 113USDAPTIV PLC2 315
0.0686 40972 427USDARCH CAPITAL GROUP LTD2 176
0.0455 85354 683EURARGENX SE193
0.0576 58665 171USDARISTA NETWORKS INC243
0.0337 05832 220EURARKEMA SA296
0.0233 01827 101EURAROUNDTOWN SA4 283
0.0227 71922 550USDARROW ELECTRONICS INC243
0.08119 43993 777USDARTHUR J GALLAGHER & CO824
0.0222 50128 049JPYASAHI INTECC CO LTD836
0.0224 14623 347SGDASCENDAS REAL ESTATE INVESTMENT TRUST10 329
0.17249 211175 540GBPASHTEAD GROUP PLC3 870
0.0461 80255 095EURASM INTERNATIONAL NV203
1.612 377 3101 674 371EURASML HOLDING NV3 649
0.17245 217206 691SEKASSA ABLOY AB8 593
0.13189 968152 723EURASSICURAZIONI GENERALI SPA9 458
0.0349 01441 443USDASSURANT INC315
0.0693 57894 117AUDASX LTD1 660
0.0111 1809 559CADATCO LTD/CANADA - CLASS 1326
0.0339 80026 524USDATHENE HOLDING LTD667
0.24349 271294 219SEKATLAS COPCO AB5 757
0.12173 862148 743SEKATLAS COPCO AB - B3 345
0.0569 92361 965USDATMOS ENERGY CORP675
0.0457 86767 198EURATOS SE849
0.65959 450851 928USDAT&T INC30 546
0.0343 82741 998NZDAUCKLAND INTERNATIONAL AIRPORT LTD8 048
0.0111 77511 118AUDAUSNET SERVICES8 044
0.18270 304253 564AUDAUSTRALIA & NEW ZEALAND BANKING GROUP LTD12 176
0.0340 87140 015GBPAUTO TRADER GROUP PLC5 177
0.37548 791526 452USDAUTODESK INC1 880
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.47687 375618 266USDAUTOMATIC DATA PROCESSING INC3 676
0.0571 48162 715USDAVANTOR INC2 231
0.0457 39840 342USDAVERY DENNISON CORP268
0.0223 75424 415GBPAVEVA GROUP493
0.13186 628139 899GBPAVIVA PLC33 673
0.32469 592353 285EURAXA SA16 582
0.0457 94450 009USDAXALTA COATING SYSTEMS LTD1 817
0.0344 48155 808JPYAZBIL CORP1 100
0.019 5818 178ILSAZRIELI GROUP LTD136
0.0688 55384 972USDBAKER HUGHES CO4 410
0.09131 283126 953USDBALL CORP1 402
0.0233 68832 359CHFBALOISE HOLDING AG - REG199
0.0577 73964 955ILSBANK HAPOALIM BM9 735
0.0687 87072 985ILSBANK LEUMI LE-ISRAEL BM12 456
0.0111 85911 612HKDBANK OF EAST ASIA LTD5 644
0.35519 685413 899CADBANK OF MONTREAL5 511
0.23341 030271 454USDBANK OF NEW YORK MELLON CORP6 837
0.0113 16813 490CHFBANQUE CANTONALE VAUDOISE129
0.0693 31371 182GBPBARRATT DEVELOPMENTS PLC8 730
0.0338 91535 206CADBCE INC824
0.0223 85225 258EURBECHTLE AG117
0.0797 66495 663EURBEIERSDORF AG864
0.0568 86862 647GBPBERKELEY GROUP HOLDINGS1 075
0.0460 62263 127USDBIOMARIN PHARMACEUTICAL INC778
0.0348 73959 154USDBLACK KNIGHT INC673
0.0225 03221 343CADBLACKBERRY LTD2 833
0.731 071 644894 532USDBLACKROCK INC1 308
0.42619 764576 748EURBNP PARIBAS SA9 643
0.08112 44996 139HKDBOC HONG KONG HOLDINGS LTD31 875
0.0691 46277 140SEKBOLIDEN AB2 345
0.30434 030346 735USDBOOKING HOLDINGS INC176
0.0349 02350 480USDBOOZ ALLEN HAMILTON HOLDING CORP591
0.0350 91240 605USDBORGWARNER INC1 048
0.0569 32854 729USDBOSTON PROPERTIES INC634
0.0684 00579 759EURBOUYGUES SA1 958
0.07101 91998 692AUDBRAMBLES LTD12 687
0.08119 11799 211EURBRENNTAG SE1 325
0.0454 17642 952GBPBRITISH LAND CO PLC7 548
0.0578 68072 351USDBROADRIDGE FINANCIAL SOLUTIONS INC496
0.0222 94425 788CADBROOKFIELD RENEWABLE CORP - A554
0.0224 35622 291JPYBROTHER INDUSTRIES LTD1 152
0.0455 04147 025USDBROWN & BROWN INC1 035
0.14202 295195 138USDBROWN-FORMAN CORP - B2 652
0.12174 753125 666GBPBT GROUP PLC76 518
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.0346 55647 075GBPBUNZL PLC1 445
0.0799 01976 021GBPBURBERRY GROUP PLC3 470
0.0575 44564 566EURBUREAU VERITAS SA2 520
0.08115 84782 687USDBURLINGTON STORES INC355
0.0337 59041 048USDCABLE ONE INC21
0.21315 062297 324USDCADENCE DESIGN SYSTEMS INC2 391
0.0575 76555 239CADCAE INC2 421
0.0798 78274 474EURCAIXABANK SA30 768
0.0350 24043 431USDCAMDEN PROPERTY TRUST417
0.0456 99847 103CADCAMECO CORP3 394
0.27397 187317 238CADCANADIAN IMPERIAL BANK OF COMMERCE3 824
0.0578 35362 043CADCANADIAN TIRE CORP LTD - A492
0.0115 90613 695CADCANADIAN UTILITIES LTD557
0.07102 06782 125JPYCANON INC4 286
0.0225 78826 002CADCANOPY GROWTH CORP957
0.0348 71745 901JPYCAPCOM CO LTD1 500
0.17253 174191 755EURCAPGEMINI SE1 380
0.0462 73859 764SGDCAPITALAND INTEGRATED COMMERCIAL TRUST38 821
0.0338 10629 599EURCARL ZEISS MEDITEC AG216
0.0225 85218 157USDCARLYLE GROUP INC606
0.08117 11888 451USDCARMAX INC879
0.07101 91989 838EURCARREFOUR SA5 257
0.10153 794131 947USDCARRIER GLOBAL CORP3 529
0.0114 76914 193JPYCASIO COMPUTER CO LTD836
0.36531 268410 761USDCATERPILLAR INC2 329
0.0348 32341 435USDCBOE GLOBAL MARKETS INC463
0.17245 035169 481USDCBRE GROUP INC2 876
0.0236 52328 578CADCCL INDUSTRIES INC644
0.09136 601100 193USDCDW CORP/DE766
0.0578 48263 021USDCELANESE CORP - A501
0.10153 424154 000USDCENTENE CORP2 485
0.0571 48662 667USDCENTERPOINT ENERGY INC2 919
0.0340 43742 580USDCERIDIAN HCM HOLDING INC428
0.13197 231198 263USDCERNER CORP2 628
0.0465 32653 977CADCGI INC739
0.39577 069409 968USDCHARLES SCHWAB CORP8 197
0.0456 18659 299USDCHECK POINT SOFTWARE TECHNOLOGIES LTD481
0.0114 33812 710JPYCHIBA BANK LTD2 298
0.0683 20690 700DKKCHR HANSEN HOLDING A/S904
0.23332 027282 913USDCHUBB LTD1 935
0.0232 86033 106JPYCHUBU ELECTRIC POWER CO INC2 720
0.0691 31391 861USDCHURCH & DWIGHT CO INC1 065
0.31459 437368 238CHFCIE FINANCIERE RICHEMONT SA - REG4 475
0.0692 28566 468USDCINCINNATI FINANCIAL CORP819
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.09131 498128 481USDCINTAS CORP381
1.251 844 2661 518 591USDCISCO SYSTEMS INC/DELAWARE36 226
0.0684 73962 068USDCITIZENS FINANCIAL GROUP INC1 831
0.0462 04962 969USDCITRIX SYSTEMS INC501
0.0222 94620 857SGDCITY DEVELOPMENTS LTD3 869
0.0235 77534 082CHFCLARIANT AG - REG1 707
0.13197 283218 955USDCLOROX CO1 081
0.0572 19863 022USDCLOUDFLARE INC852
0.21310 863269 466USDCME GROUP INC1 539
0.11158 077147 094USDCMS ENERGY CORP2 455
0.09130 63997 401EURCNH INDUSTRIAL NV8 773
0.0225 80921 309EURCNP ASSURANCES1 472
0.0111 17510 780JPYCOCA-COLA BOTTLERS JAPAN HOLDINGS INC700
1.281 889 3541 754 290USDCOCA-COLA CO35 001
0.0799 66277 613USDCOCA-COLA EUROPEAN PARTNERS PLC1 754
0.0796 93385 376AUDCOCHLEAR LTD564
0.09128 922115 799USDCOGNEX CORP1 497
0.16230 346210 520USDCOGNIZANT TECHNOLOGY SOLUTIONS CORP - A2 865
0.38563 367563 267USDCOLGATE-PALMOLIVE CO6 981
0.751 098 9681 031 836USDCOMCAST CORP19 572
0.0456 77453 802EURCOMMERZBANK AG8 589
0.11166 491133 328GBPCOMPASS GROUP PLC7 647
0.0222 76221 194AUDCOMPUTERSHARE LTD2 087
0.0116 47115 583JPYCONCORDIA FINANCIAL GROUP LTD4 391
0.15222 244211 730USDCONSOLIDATED EDISON INC2 871
0.12174 713147 851USDCONSTELLATION BRANDS INC - A727
0.08113 429105 942USDCOPART INC911
0.48703 622693 965USDCOSTCO WHOLESALE CORP1 891
0.0579 36794 001USDCOUPA SOFTWARE INC295
0.0451 55746 507EURCOVESTRO AG787
0.0339 83835 028EURCOVIVIO446
0.08112 007101 147GBPCRODA INTERNATIONAL PLC1 196
0.30436 918364 534USDCROWN CASTLE INTERNATIONAL CORP2 311
0.16239 942217 058USDCUMMINS INC952
0.0236 52629 460JPYCYBERAGENT INC1 776
0.0346 64644 339USDCYBERARK SOFTWARE LTD332
0.0233 45838 754JPYDAIFUKU CO LTD338
0.07103 39590 857JPYDAI-ICHI LIFE HOLDINGS INC5 750
0.18263 166217 507EURDASSAULT SYSTEMES SE1 133
0.0465 01475 321USDDATADOG INC758
0.0229 41126 920EURDAVIDE CAMPARI-MILANO NV2 490
0.0348 94344 635USDDAVITA INC420
0.23345 488277 114SGDDBS GROUP HOLDINGS LTD15 367
0.0573 52061 399GBPDCC PLC845
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.32473 205339 488USDDEERE & CO1 276
0.07104 32874 714USDDELL TECHNOLOGIES INC1 061
0.0223 29916 463DKKDEMANT A/S464
0.08121 476102 325JPYDENSO CORP1 881
0.0347 46036 505USDDENTSPLY SIRONA INC703
0.19281 010264 101EURDEUTSCHE BOERSE AG1 629
0.19275 179260 263EURDEUTSCHE TELEKOM AG - REG14 287
0.0460 64855 875USDDEVON ENERGY CORP2 594
0.14198 842184 748USDDEXCOM INC515
0.61902 487752 465GBPDIAGEO PLC20 050
0.0118 36422 675EURDIASORIN SPA108
0.0223 08823 525GBPDIRECT LINE INSURANCE GROUP PLC5 849
0.0234 00633 056JPYDISCO CORP105
0.10149 796106 477USDDISCOVER FINANCIAL SERVICES1 314
0.0225 87219 963USDDISCOVERY COMMUNICATIONS INC - A687
0.0342 64933 661USDDISCOVERY COMMUNICATIONS INC - C1 320
0.12171 869137 793NOKDNB ASA7 975
0.11168 097175 507USDDOCUSIGN INC754
0.0458 99249 582CADDOLLARAMA INC1 267
0.0692 19974 025USDDOVER CORP618
0.12182 328131 255USDDR HORTON INC1 855
0.0226 11121 699USDDROPBOX INC1 016
0.08116 217100 946USDDTE ENERGY CO830
0.0574 15361 800USDDUKE REALTY CORP1 594
0.12177 276159 212USDDUPONT DE NEMOURS INC2 299
0.0340 90332 229USDDYNATRACE INC786
0.17244 267197 626USDEATON CORP PLC1 709
0.14206 088197 155USDEBAY INC3 694
0.34493 512456 866USDECOLAB INC2 202
0.08119 989112 646EUREDENRED2 114
0.09132 417137 448EUREDP - ENERGIAS DE PORTUGAL SA23 799
0.0578 31963 747EUREIFFAGE SA714
0.0457 74455 957USDELANCO ANIMAL HEALTH INC1 821
0.0454 34445 226SEKELECTROLUX AB1 934
0.12176 605167 000USDELECTRONIC ARTS INC1 243
0.0228 71129 517EURELIA GROUP SA/NV265
0.0569 24866 214EURELISA OYJ1 219
0.0348 54842 338CADEMERA INC1 069
0.20289 930243 618USDEMERSON ELECTRIC CO3 204
0.0346 54947 479EURENAGAS SA2 134
0.0571 65673 584EURENDESA SA2 723
0.47693 930668 000EURENEL SPA69 729
0.08113 247106 344JPYENEOS HOLDINGS INC26 270
0.08116 582113 684EURENGIE SA (ISIN FR0010208488)7 829

APRIL 30, 2021
Lyxor Index Fund 

LYXOR Index Fund - Lyxor MSCI World Catholic Principles ESG (DR) UCITS ETF

(continued)Schedule of Investments

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity



258The accompanying notes form an integral part of these financial statements.

Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.13184 174120 282USDEOG RESOURCES INC2 501
0.16232 310206 513EURE.ON SE19 248
0.07109 86080 870USDEPAM SYSTEMS INC240
0.0234 57024 113SEKEQT AB1 021
0.12170 945135 637NOKEQUINOR ASA8 379
0.0458 73941 958USDEQUITABLE HOLDINGS INC1 716
0.10148 089111 095USDEQUITY RESIDENTIAL1 995
0.0223 32826 476USDERIE INDEMNITY CO - A109
0.0685 34065 533EURERSTE GROUP BANK AG2 395
0.0347 08344 994USDESSENTIAL UTILITIES INC999
0.0681 34671 341USDESSEX PROPERTY TRUST INC280
0.17254 574250 383EURESSILORLUXOTTICA SA1 528
0.21304 700277 570USDESTEE LAUDER COS INC - A971
0.0113 83614 112EURETABLISSEMENTS FRANZ COLRUYT NV233
0.07107 54598 025USDETSY INC541
0.17253 401257 941USDEVERSOURCE ENERGY2 939
0.0224 88425 820AUDEVOLUTION MINING LTD6 958
0.0231 51426 732EUREVONIK INDUSTRIES AG899
0.08112 311111 703USDEXACT SCIENCES CORP852
0.11159 407133 207USDEXPEDITORS INTERNATIONAL OF WASHINGTON INC1 451
0.07109 608105 670USDFACTSET RESEARCH SYSTEMS INC326
0.0465 17657 877USDFAIR ISAAC CORP125
0.16238 610248 976JPYFANUC CORP1 036
0.29428 422411 115JPYFAST RETAILING CO LTD522
0.17257 322232 630USDFASTENAL CO4 922
0.0118 80316 439SEKFASTIGHETS AB BALDER - B326
0.0119 18816 389EURFAURECIA SE355
0.17243 898220 110GBPFERGUSON PLC1 929
0.08115 807110 634EURFERRARI NV540
0.35508 393451 026USDFIDELITY NATIONAL INFORMATION SERVICES INC3 325
0.0345 04440 370EURFINECOBANK BANCA FINECO SPA2 613
0.09136 697104 558USDFIRST REPUBLIC BANK/CA746
0.0466 13257 796USDFIRSTENERGY CORP1 744
0.0227 26623 067CADFIRSTSERVICE CORP168
0.20293 453261 838USDFISERV INC2 443
0.09127 421117 473NZDFISHER & PAYKEL HEALTHCARE CORP LTD4 940
0.17253 329253 641AUDFORTESCUE METALS GROUP LTD14 518
0.08120 70079 649USDFORTINET INC591
0.12177 696161 626CADFORTIS INC/CANADA3 987
0.08115 153110 469USDFORTIVE CORP1 626
0.15227 707213 334CADFRANCO-NEVADA CORP1 636
0.0229 19022 393USDFRANKLIN RESOURCES INC973
0.019 00911 721GBPFRESNILLO PLC790
0.0115 90616 444EURFUCHS PETROLUB SE - PFD298
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.0119 29815 183JPYFUJI ELECTRIC CO LTD424
0.0115 31516 380JPYFUKUOKA FINANCIAL GROUP INC900
0.0461 63156 784USDF5 NETWORKS INC330
0.0349 71042 707EURGALP ENERGIA SGPS SA4 297
0.0463 26852 425USDGARMIN LTD461
0.0693 63172 077USDGARTNER INC478
0.0228 92022 890EURGEA GROUP AG658
0.0457 55255 495EURGECINA SA393
0.07109 17178 955USDGENERAC HOLDINGS INC337
0.22318 967305 438USDGENERAL MILLS INC5 241
0.0577 35660 467USDGENUINE PARTS CO619
0.0222 53623 307EURGETLINK SE - REG1 415
0.23331 220326 210CHFGIVAUDAN SA - REG79
0.0224 44522 989NOKGJENSIDIGE FORSIKRING ASA1 072
0.23344 267296 828USDGLOBAL PAYMENTS INC1 604
0.0343 66139 788USDGLOBE LIFE INC426
0.0121 78920 539JPYGLP J-REIT13
0.0226 54629 072JPYGMO PAYMENT GATEWAY INC208
0.0799 24984 048DKKGN STORE NORD AS1 098
0.0578 13872 001USDGODADDY INC900
0.0578 07372 841AUDGOODMAN GROUP5 345
0.0566 26157 609EURGROUPE BRUXELLES LAMBERT SA605
0.0337 87841 866USDGUIDEWIRE SOFTWARE INC359
0.12170 063134 895SEKH & M HENNES & MAURITZ AB - B6 887
0.0117 56714 408JPYHAKUHODO DY HOLDINGS INC1 043
0.0458 29953 391GBPHALMA PLC1 627
0.0346 40246 438JPYHAMAMATSU PHOTONICS KK800
0.09129 275113 746HKDHANG SENG BANK LTD6 584
0.0347 76740 674EURHANNOVER RUECK SE - REG258
0.07101 31569 704USDHARTFORD FINANCIAL SERVICES GROUP INC1 536
0.08110 986101 216USDHASBRO INC1 116
0.0226 18922 983USDHEICO CORP (ISIN US4228061093)186
0.0339 39934 285USDHEICO CORP (ISIN US4228062083)312
0.0349 12042 693EURHEINEKEN HOLDING NV494
0.18257 962234 449EURHEINEKEN NV2 222
0.0452 57844 907EURHELLOFRESH SE633
0.0227 89124 429HKDHENDERSON LAND DEVELOPMENT CO LTD6 270
0.0688 70384 175EURHENKEL AG & CO KGAA891
0.12175 659160 767EURHENKEL AG & CO KGAA - PFD1 527
0.0233 27830 736USDHENRY SCHEIN INC459
0.12170 920138 474EURHERMES INTERNATIONAL136
0.12176 669120 169USDHEWLETT PACKARD ENTERPRISE CO11 028
0.0686 41475 238SEKHEXAGON AB - B905
0.0120 91325 009JPYHIKARI TSUSHIN INC104
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.017 9788 194JPYHINO MOTORS LTD953
0.0116 88414 619JPYHIROSE ELECTRIC CO LTD106
0.0112 16111 472JPYHISAMITSU PHARMACEUTICAL CO INC209
0.0112 89111 646JPYHITACHI CONSTRUCTION MACHINERY CO LTD420
0.0113 1899 971JPYHITACHI METALS LTD680
0.0111 51911 271HKDHK ELECTRIC INVESTMENTS & HK ELECTRIC INVESTMENTS LTD11 500
0.10144 407164 267USDHOLOGIC INC2 203
2.022 987 4732 507 585USDHOME DEPOT INC9 230
0.0573 76567 618HKDHONG KONG & CHINA GAS CO LTD45 981
0.43626 194566 664HKDHONG KONG EXCHANGES & CLEARING LTD10 348
0.08111 93591 787USDHORIZON THERAPEUTICS PLC1 183
0.0227 42126 834JPYHOSHIZAKI CORP309
0.0454 89839 491USDHOST HOTELS & RESORTS INC3 023
0.27401 645263 342USDHP INC11 775
0.08123 18992 458USDHUBSPOT INC234
0.0114 29512 918JPYHULIC CO LTD1 256
0.17252 451230 343USDHUMANA INC567
0.09133 621117 472USDHUNTINGTON BANCSHARES INC/OH8 722
0.0349 96542 500SEKHUSQVARNA AB - B3 585
0.0567 50563 562CADHYDRO ONE LTD2 818
0.0225 82619 110CADIA FINANCIAL CORP INC459
0.0339 75842 102SEKICA GRUPPEN AB862
0.0339 16936 028JPYIDEMITSU KOSAN CO LTD1 636
0.0572 86561 344USDIDEX CORP325
0.0112 7699 267CADIGM FINANCIAL INC358
0.24348 990279 920USDIHS MARKIT LTD3 244
0.0111 45212 572EURILIAD SA63
0.21312 734274 700USDILLINOIS TOOL WORKS INC1 357
0.0685 12487 571USDINCYTE CORP997
0.23333 460277 409EURINDUSTRIA DE DISENO TEXTIL SA9 352
0.0117 59315 014SEKINDUSTRIVARDEN AB - A458
0.0224 75720 697SEKINDUSTRIVARDEN AB - C685
0.07100 24285 820GBPINFORMA PLC12 878
0.29427 924326 896EURING GROEP NV33 441
0.07104 21389 325USDINSULET CORP353
0.0579 16975 814AUDINSURANCE AUSTRALIA GROUP LTD20 917
0.11162 818136 541CADINTACT FINANCIAL CORP1 226
0.0226 80226 031CADINTER PIPELINE LTD1 840
0.19283 210258 518USDINTERCONTINENTAL EXCHANGE INC2 406
0.19272 824238 150USDINTERNATIONAL FLAVORS & FRAGRANCES INC1 919
0.08116 05896 394USDINTERNATIONAL PAPER CO2 001
0.0339 81527 717USDINTERPUBLIC GROUP OF COS INC1 254
0.08117 618106 260GBPINTERTEK GROUP PLC1 384
0.63928 596822 161USDINTUIT INC2 253
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.0345 19828 442USDINVESCO LTD1 674
0.0114 58011 178SEKINVESTMENT AB LATOUR - B476
0.0224 36530 603USDIONIS PHARMACEUTICALS INC569
0.0119 56017 974EURIPSEN SA202
0.10144 569106 553USDIQVIA HOLDINGS INC616
0.0222 58617 406ILSISRAEL DISCOUNT BANK A4 990
0.0224 30522 356JPYISUZU MOTORS LTD2 402
0.0111 62313 438JPYITO EN LTD210
0.24358 588315 172JPYITOCHU CORP11 501
0.0114 63215 056JPYITOCHU TECHNO-SOLUTIONS CORP422
0.0350 20245 357GBPJ SAINSBURY PLC15 254
0.0453 24551 216USDJACK HENRY & ASSOCIATES INC327
0.0463 06152 218AUDJAMES HARDIE INDUSTRIES PLC1 903
0.0351 43954 696JPYJAPAN EXCHANGE GROUP INC2 195
0.0337 21736 644JPYJAPAN REAL ESTATE INVESTMENT CORP6
0.0339 29236 690USDJAZZ PHARMACEUTICALS PLC239
0.0228 11423 882GBPJD SPORTS FASHION PLC2 211
0.0339 46136 129EURJERONIMO MARTINS SGPS SA2 158
0.0574 65255 608GBPJOHNSON MATTHEY PLC1 659
0.0460 48050 747CHFJULIUS BAER GROUP LTD959
0.0235 87631 638USDJUNIPER NETWORKS INC1 413
0.0570 08876 842EURJUST EAT TAKEAWAY.COM NV677
0.0226 01323 883JPYKAJIMA CORP1 883
0.0116 98217 273JPYKAKAKU.COM INC625
0.0339 44244 229JPYKANSAI PAINT CO LTD1 566
0.11166 625137 040EURKBC GROUP NV2 142
0.28417 360400 022JPYKDDI CORP13 799
0.0454 43358 899JPYKEIO CORP838
0.0116 34717 056JPYKEISEI ELECTRIC RAILWAY CO LTD524
0.0571 44161 037EURKESKO OYJ - B2 342
0.0686 50673 645USDKEURIG DR PEPPER INC2 413
0.0691 08765 920USDKEYCORP4 186
0.24352 680376 220JPYKEYENCE CORP734
0.16229 372200 521USDKEYSIGHT TECHNOLOGIES INC1 589
0.0338 49038 925JPYKIKKOMAN CORP627
0.13186 135151 510USDKINDER MORGAN10 917
0.0689 49668 522GBPKINGFISHER PLC18 091
0.08114 79097 528SEKKINNEVIK AB2 074
0.0347 40449 334CADKINROSS GOLD CORP6 742
0.0226 21831 201JPYKINTETSU GROUP HOLDINGS CO LTD732
0.0230 85226 351EURKION GROUP AG309
0.0566 65274 344JPYKIRIN HOLDINGS CO LTD3 553
0.0341 39247 527CADKIRKLAND LAKE GOLD LTD1 115
0.08124 25085 062USDKKR & CO INC2 196
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.14209 708167 687USDKLA CORP665
0.0344 37531 744EURKLEPIERRE SA1 671
0.0338 18740 593EURKNORR-BREMSE AG311
0.0118 64322 723JPYKOBAYASHI PHARMACEUTICAL CO LTD209
0.0111 44212 522JPYKOBE BUSSAN CO LTD428
0.15220 645196 431JPYKOMATSU LTD7 525
0.08114 602118 629EURKONE OYJ - B1 457
0.18265 459249 878EURKONINKLIJKE DSM NV1 478
0.0227 19831 006EURKONINKLIJKE VOPAK NV593
0.0115 96215 802JPYKOSE CORP106
0.08121 276107 385USDKROGER CO3 319
0.07103 28989 591JPYKUBOTA CORP4 393
0.09138 585101 018CHFKUEHNE + NAGEL INTERNATIONAL AG - REG463
0.0114 75814 044JPYKURARAY CO LTD1 359
0.0118 44416 224JPYKURITA WATER INDUSTRIES LTD400
0.0115 24814 789JPYKYUSHU ELECTRIC POWER CO INC1 670
0.08111 13487 210USDLABORATORY CORP OF AMERICA HOLDINGS418
0.52766 256560 150USDLAM RESEARCH CORP1 235
0.0222 60418 460GBPLAND SECURITIES GROUP PLC2 265
0.0232 79530 522EURLANXESS445
0.0456 25547 163USDLEAR CORPORATION306
0.13192 932161 163GBPLEGAL & GENERAL GROUP PLC51 155
0.15223 195198 640EURLEGRAND SA2 289
0.0457 93456 193AUDLENDLEASE CORP LTD5 901
0.08122 14489 982USDLENNAR CORP1 179
0.0349 63041 438USDLENNOX INTERNATIONAL INC148
0.0117 02815 907USDLIBERTY BROADBAND CORP (ISIN US5303071071)108
0.08110 975101 793USDLIBERTY BROADBAND CORP (ISIN US5303073051)682
0.0118 80316 005USDLIBERTY GLOBAL PLC - A699
0.0342 89035 516USDLIBERTY GLOBAL PLC - C1 585
0.0453 10036 824USDLINCOLN NATIONAL CORP828
0.0683 99676 156HKDLINK REIT8 882
0.0117 66721 386JPYLION CORP942
0.0457 15245 350USDLIVE NATION ENTERTAINMENT INC698
0.0572 35454 742USDLKQ CORP1 549
0.26381 993299 410GBPLLOYDS BANKING GROUP PLC607 232
0.11158 304134 033CHFLOGITECH INTERNATIONAL SA - REG1 410
0.19277 863319 427GBPLONDON STOCK EXCHANGE GROUP PLC2 712
0.60888 361765 192EURL’OREAL SA2 160
0.15222 284229 941USDLULULEMON ATHLETICA INC663
0.0118 65216 308SEKLUNDBERGFORETAGEN AB - B326
0.61897 045678 694EURLVMH MOET HENNESSY LOUIS VUITTON SE1 190
0.25364 962296 310AUDMACQUARIE GROUP LTD2 944
0.0120 64222 213AUDMAGELLAN FINANCIAL GROUP LTD551
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.25362 840278 348CADMANULIFE FINANCIAL CORP16 631
0.0115 14513 876SGDMAPLETREE COMMERCIAL TRUST9 200
0.0118 55418 358SGDMAPLETREE LOGISTICS TRUST12 404
0.0687 05574 174USDMARKEL CORP74
0.0799 157111 191USDMARKETAXESS HOLDINGS INC203
0.40590 024480 116USDMARSH & MCLENNAN COS INC4 348
0.08117 94293 910USDMARTIN MARIETTA MATERIALS INC334
0.0458 87844 584JPYMARUBENI CORP7 083
0.0114 97515 215JPYMARUI GROUP CO LTD800
0.09129 888129 656USDMARVELL TECHNOLOGY INC2 873
0.0571 67361 664USDMASCO CORP1 122
0.991 456 7951 241 705USDMASTERCARD INC3 813
0.0118 82315 859JPYMAZDA MOTOR CORP2 432
0.0796 32498 693USDMCCORMICK & CO INC/MD1 066
0.51754 040658 411USDMCDONALD’S CORP3 194
0.0228 08525 267AUDMEDIBANK PVT LTD11 805
0.0230 12922 765EURMEDIOBANCA BANCA DI CREDITO FINANZIARIO SPA2 662
0.0117 15817 875JPYMEDIPAL HOLDINGS CORP934
0.21301 628301 943USDMERCADOLIBRE INC192
0.0120 55219 523JPYMERCARI INC416
0.0229 07925 529NZDMERCURY NZ LTD5 840
0.0342 00952 380NZDMERIDIAN ENERGY LTD10 985
0.18267 917230 483USDMETTLER-TOLEDO INTERNATIONAL INC204
0.0225 14921 582GBPM&G PLC8 359
0.0457 89749 581USDMID-AMERICA APARTMENT COMMUNITIES INC368
0.0570 14261 011AUDMIRVAC GROUP33 757
0.0235 30739 149JPYMISUMI GROUP INC1 253
0.08120 858116 763JPYMITSUBISHI ELECTRIC CORP7 854
0.0682 46179 815JPYMITSUBISHI ESTATE CO LTD5 020
0.0114 54213 410JPYMITSUBISHI GAS CHEMICAL CO INC629
0.0340 81636 847JPYMITSUBISHI HEAVY INDUSTRIES LTD1 374
0.19276 936228 967JPYMITSUBISHI UFJ FINANCIAL GROUP INC52 371
0.007 3026 010JPYMITSUBISHI UFJ LEASE & FINANCE CO LTD1 275
0.07109 64893 594JPYMITSUI & CO LTD5 203
0.0229 67826 342JPYMITSUI CHEMICALS INC943
0.0686 14477 517JPYMITSUI FUDOSAN CO LTD3 973
0.0116 95513 263ILSMIZRAHI TEFAHOT BANK LTD601
0.0464 79552 977USDMOLINA HEALTHCARE INC254
0.0351 03843 168EURMONCLER SPA831
0.08113 26193 912GBPMONDI PLC4 163
0.0567 52372 374USDMONGODB INC227
0.0226 69927 548JPYMONOTARO CO LTD1 046
0.16236 865198 731USDMOODY’S CORP725
0.19273 600247 652USDMOTOROLA SOLUTIONS INC1 453
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.0693 24574 378NOKMOWI ASA3 768
0.07109 439114 168JPYMS&AD INSURANCE GROUP HOLDINGS INC3 865
0.08114 968101 207EURMTU AERO ENGINES AG455
0.24347 923325 547EURMUENCHENER RUECKVERSICHERUNGS-GESELLSCHAFT AG IN

MUENCHEN - REG
1 201

0.11166 368223 415JPYM3 INC2 400
0.0342 35839 747JPYNABTESCO CORP942
0.0119 14422 155JPYNAGOYA RAILROAD CO LTD835
0.0799 34781 600USDNASDAQ INC615
0.14209 194168 595CADNATIONAL BANK OF CANADA2 880
0.26380 514357 969GBPNATIONAL GRID PLC30 181
0.0339 71025 354EURNATIXIS SA8 117
0.0464 03955 626EURNATURGY ENERGY GROUP SA2 494
0.0566 68162 644JPYNEC CORP1 146
0.0118 51018 117EURNEMETSCHEK SE248
0.15220 056239 277EURNESTE OYJ3 627
0.0688 88168 782USDNETAPP INC1 190
0.831 215 3831 275 458USDNETFLIX INC2 367
0.0344 97752 127USDNEUROCRINE BIOSCIENCES INC476
0.0233 62930 337HKDNEW WORLD DEVELOPMENT CO LTD6 355
0.0571 69772 502AUDNEWCREST MINING LTD3 500
0.0693 17474 913USDNEWELL BRANDS INC3 456
0.15214 940187 285USDNEWMONT CORP3 444
0.0236 15134 357EURNEXI SPA1 884
0.08123 146105 770GBPNEXT PLC1 140
0.891 301 8581 295 100USDNEXTERA ENERGY INC16 796
0.0117 84016 882JPYNH FOODS LTD400
0.0797 93380 063SEKNIBE INDUSTRIER AB  - B2 673
0.0465 09068 297ILSNICE LTD269
0.19278 328290 551JPYNIDEC CORP2 404
0.13196 148200 724JPYNINTENDO CO LTD342
0.0347 89840 039JPYNIPPON EXPRESS CO LTD627
0.0345 30061 968JPYNIPPON PAINT HOLDINGS CO LTD3 170
0.0222 47822 424JPYNIPPON PROLOGIS REIT INC7
0.0114 20815 205JPYNIPPON SHINYAKU CO LTD211
0.09139 609134 742JPYNIPPON TELEGRAPH & TELEPHONE CORP5 539
0.0453 41947 252USDNISOURCE INC2 053
0.0456 51366 572JPYNITORI HOLDINGS CO LTD315
0.08112 644112 742JPYNITTO DENKO CORP1 359
0.09127 507103 027EURNN GROUP NV2 548
0.16230 047185 555EURNOKIA OYJ48 472
0.0112 84610 525JPYNOMURA REAL ESTATE HOLDINGS INC522
0.0222 13318 889JPYNOMURA REAL ESTATE MASTER FUND INC14
0.0683 70691 709JPYNOMURA RESEARCH INSTITUTE LTD2 719
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.20288 948238 319SEKNORDEA BANK ABP27 777
0.0576 54783 055AUDNORTHERN STAR RESOURCES LTD9 429
0.13192 891150 901USDNORTHERN TRUST CORP1 695
0.0228 29029 680CADNORTHLAND POWER INC822
0.0452 08049 978USDNORTONLIFELOCK INC2 410
0.0694 70270 522USDNOVOCURE LTD464
0.0342 20736 333JPYNTT DATA CORP2 717
2.163 186 2162 822 747USDNVIDIA CORP5 307
0.0575 27261 811USDNVR INC15
0.0350 54148 346JPYOBAYASHI CORP5 541
0.0224 83822 389AUDOIL SEARCH LTD8 462
0.0229 37425 152JPYOJI HOLDINGS CORP4 660
0.19277 252250 946USDOKTA INC1 028
0.0346 20841 274USDOMEGA HEALTHCARE INVESTORS INC1 216
0.0575 84452 946USDOMNICOM GROUP INC922
0.08118 997134 524JPYOMRON CORP1 569
0.0462 35245 022EUROMV AG1 263
0.0122 00718 514CADONEX CORP329
0.0568 64363 786CADOPEN TEXT CORP1 459
0.0119 22425 273JPYORACLE CORP JAPAN205
0.0113 66915 073AUDORICA LTD1 305
0.08118 499130 898JPYORIENTAL LAND837
0.0465 84663 033NOKORKLA ASA6 439
0.0228 60827 098EURORPEA SA222
0.16236 881293 473DKKORSTED AS1 622
0.0223 89524 111JPYOSAKA GAS CO LTD1 239
0.09137 363112 490USDOTIS WORLDWIDE CORP1 764
0.0121 12220 685JPYOTSUKA CORP419
0.18264 373209 240SGDOVERSEA-CHINESE BANKING CORP LTD28 829
0.09133 472131 710USDPACCAR INC1 485
0.0575 00665 874USDPACKAGING CORP OF AMERICA508
0.0338 28640 128JPYPAN PACIFIC INTERNATIONAL HOLDINGS CORP1 777
0.15223 118209 579JPYPANASONIC CORP18 920
0.0797 38680 628DKKPANDORA A/S857
0.09129 917104 898USDPARKER-HANNIFIN CORP414
0.0225 70524 467CADPARKLAND CORP/CANADA801
0.10142 533108 200CHFPARTNERS GROUP HOLDING AG100
0.09135 219122 390USDPAYCHEX INC - AK94201 387
0.0681 87985 593USDPAYCOM SOFTWARE INC213
0.851 251 3861 063 145USDPAYPAL HOLDINGS INC4 771
0.0227 82220 241GBPPEARSON PLC2 421
0.0572 68957 733CADPEMBINA PIPELINE CORP2 357
0.0345 99637 824USDPENTAIR PLC713
0.0459 27947 673GBPPERSIMMON PLC1 367
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.0117 14816 898JPYPERSOL HOLDINGS CO LTD933
0.0229 00728 271GBPPHOENIX GROUP HOLDINGS PLC2 945
0.10145 350151 102USDPINTEREST INC - A2 190
0.09135 370102 132USDPIONEER NATURAL RESOURCES CO880
0.0457 19197 050USDPLUG POWER INC2 006
0.23339 501248 226USDPNC FINANCIAL SERVICES GROUP INC1 816
0.10145 347123 382USDPOOL CORP344
0.0236 72727 044EURPOSTE ITALIANE SPA2 799
0.0235 40030 417HKDPOWER ASSETS HOLDINGS LTD5 758
0.0687 21466 035CADPOWER CORP OF CANADA2 997
0.0224 25518 407USDPPD INC525
0.24346 761281 861USDPPG INDUSTRIES INC2 025
0.0575 23955 432USDPRINCIPAL FINANCIAL GROUP INC1 178
0.17252 857233 627USDPROGRESSIVE CORP2 510
0.50738 567630 491USDPROLOGIS INC6 338
0.15226 905248 644EURPROSUS NV2 089
0.0113 91612 902EURPROXIMUS SADP652
0.12170 311125 757USDPRUDENTIAL FINANCIAL INC1 697
0.16237 594181 804GBPPRUDENTIAL PLC11 183
0.0462 19752 803USDPTC INC475
0.19273 925250 861USDPUBLIC SERVICE ENTERPRISE GROUP INC4 337
0.0461 98443 742EURPUBLICIS GROUPE SA956
0.0684 95562 597USDPULTEGROUP INC1 437
0.0796 04081 234AUDQBE INSURANCE GROUP LTD12 610
0.0119 88018 101CADQUEBECOR INC740
0.10152 321141 998USDQUEST DIAGNOSTICS INC1 155
0.0117 36414 621EURRAIFFEISEN BANK INTERNATIONAL AG793
0.0573 84361 482EURRANDSTAD NV1 021
0.0118 36920 039EURRATIONAL AG22
0.0569 05261 639USDRAYMOND JAMES FINANCIAL INC528
0.0234 49329 222AUDREA GROUP LTD282
0.07104 07189 590USDREALTY INCOME CORP1 505
0.0224 72223 915EURRECORDATI INDUSTRIA CHIMICA E FARMACEUTICA SPA448
0.18263 703245 413JPYRECRUIT HOLDINGS CO LTD5 836
0.0568 23870 711EURRED ELECTRICA CORP SA3 711
0.0346 28131 095USDREGENCY CENTERS CORP727
0.12179 501144 259USDREGIONS FINANCIAL CORP8 234
0.0347 51339 944USDREINSURANCE GROUP OF AMERICA INC364
0.29431 014385 009GBPRELX PLC16 563
0.0119 40717 441EURREMY COINTREAU SA97
0.0345 91644 666USDRENAISSANCERE HOLDINGS LTD272
0.07110 146112 248GBPRENTOKIL INITIAL PLC15 898
0.10153 957113 570EURREPSOL SA12 869
0.16233 459251 659USDRESMED INC1 242
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.0573 02462 846JPYRESONA HOLDINGS INC17 777
0.0230 03219 425JPYRICOH CO LTD2 825
0.0577 18681 747USDRINGCENTRAL INC - A242
0.0110 54811 810JPYRINNAI CORP105
0.0114 25010 518CADRIOCAN REAL ESTATE INVESTMENT TRUST834
0.0459 61760 058CADRITCHIE BROS AUCTIONEERS INC938
0.0685 59558 363USDROBERT HALF INTERNATIONAL INC977
0.09131 601123 317USDROCKWELL AUTOMATION INC498
0.10149 501136 647CADROGERS COMMUNICATIONS INC - B3 038
0.14200 294230 960USDROKU INC584
0.0344 17739 306USDROLLINS INC1 185
0.14200 898181 869USDROPER TECHNOLOGIES INC450
0.14199 814163 393USDROSS STORES INC1 526
0.0232 95634 881USDROYALTY PHARMA PLC749
0.0452 82648 327USDRPM INTERNATIONAL INC557
0.0683 80577 579GBPRSA INSURANCE GROUP PLC8 870
0.0226 40827 199JPYRYOHIN KEIKAKU CO LTD1 255
0.0682 77876 239GBPSAGE GROUP PLC9 371
0.921 347 6021 355 458USDSALESFORCE.COM INC5 851
0.08120 047104 744EURSAMPO OYJ - A2 524
0.16239 579219 380SEKSANDVIK AB9 679
0.0120 07026 902JPYSANTEN PHARMACEUTICAL CO LTD1 567
0.861 258 2551 101 116EURSAP SE8 952
0.0222 74040 470USDSAREPTA THERAPEUTICS INC321
0.0464 39051 167EURSARTORIUS AG114
0.10142 667133 952USDSBA COMMUNICATIONS CORP476
0.0229 51326 312JPYSBI HOLDINGS INC/JAPAN1 044
0.0112 2679 840NOKSCHIBSTED ASA243
0.0113 83911 115NOKSCHIBSTED ASA - B315
0.0349 84847 090CHFSCHINDLER HOLDING AG175
0.0223 95023 081CHFSCHINDLER HOLDING AG - REG86
0.14201 766164 790USDSCHLUMBERGER NV7 459
0.50739 638642 398EURSCHNEIDER ELECTRIC SE4 619
0.0453 25244 774GBPSCHRODERS PLC1 066
0.0227 53525 763EURSCOR SE850
0.0338 36937 158EURSCOUT24 AG461
0.0224 30322 677JPYSCSK CORP419
0.0797 182122 716USDSEAGEN INC676
0.0232 85128 911USDSEALED AIR CORP665
0.0114 59012 985EURSEB SA80
0.10153 529164 204JPYSECOM CO LTD1 849
0.0568 77754 889AUDSEEK LTD2 875
0.10142 224126 967GBPSEGRO PLC10 216
0.07107 696100 564JPYSEKISUI HOUSE LTD5 329

APRIL 30, 2021
Lyxor Index Fund 

LYXOR Index Fund - Lyxor MSCI World Catholic Principles ESG (DR) UCITS ETF

(continued)Schedule of Investments

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity



268The accompanying notes form an integral part of these financial statements.

Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.0348 67542 267USDSENSATA TECHNOLOGIES HOLDING PLC843
0.29423 325441 003USDSERVICENOW INC836
0.0112 47614 476EURSES SA1 644
0.0343 89840 370GBPSEVERN TRENT PLC1 280
0.0461 76871 977JPYSG HOLDINGS CO LTD2 718
0.0457 81834 953CADSHAW COMMUNICATIONS INC1 998
0.0571 91873 499JPYSHIMANO INC314
0.0338 52534 419JPYSHIMIZU CORP4 705
0.18264 331251 655JPYSHIN-ETSU CHEMICAL CO LTD1 566
0.019 1558 001JPYSHINSEI BANK LTD629
0.08121 417110 012JPYSHISEIDO CO LTD1 674
0.0117 43616 459JPYSHIZUOKA BANK LTD2 277
0.47695 830671 944CADSHOPIFY INC590
0.0465 84457 579EURSIEMENS HEALTHINEERS AG1 152
0.12181 586162 095CHFSIKA AG608
0.09128 43686 590USDSIMON PROPERTY GROUP INC1 055
0.0454 19148 318SGDSINGAPORE EXCHANGE LTD6 899
0.0119 41118 712SGDSINGAPORE TECHNOLOGIES ENGINEERING LTD6 690
0.0121 67619 137HKDSINO LAND CO LTD14 589
0.0227 77927 350USDSIRIUS XM HOLDINGS INC4 554
0.12179 286138 677SEKSKANDINAVISKA ENSKILDA BANKEN AB - A13 953
0.0683 40172 624USDSLACK TECHNOLOGIES INC - A1 967
0.0453 84747 003EURSMURFIT KAPPA GROUP PLC1 051
0.0797 39791 654EURSNAM SPA17 288
0.17245 425191 742USDSNAP INC3 970
0.0452 51037 208USDSNAP-ON INC221
0.0225 24334 410USDSNOWFLAKE INC - A109
0.13198 033173 231EURSOCIETE GENERALE SA6 950
0.0337 91430 899EURSODEXO SA379
0.0227 47731 451JPYSOHGO SECURITY SERVICES CO LTD627
0.07108 646115 036JPYSOMPO HOLDINGS INC2 925
0.0340 43637 412AUDSONIC HEALTHCARE LTD1 459
0.09138 889116 449CHFSONOVA HOLDING AG469
0.731 073 8951 025 884JPYSONY CORP10 769
0.27402 492337 366USDS&P GLOBAL INC1 031
0.0350 12054 205NZDSPARK NEW ZEALAND LTD15 876
0.07103 38696 194GBPSPIRAX-SARCO ENGINEERING PLC632
0.0686 977125 022USDSPLUNK INC688
0.0223 19525 180JPYSQUARE ENIX HOLDINGS CO LTD417
0.27402 729342 229USDSQUARE INC - A1 645
0.12181 545168 941GBPSSE PLC8 932
0.0114 92317 514CADSSR MINING INC941
0.0686 80765 773GBPST JAMES’S PLACE PLC4 605
0.0572 62473 601GBPSTANDARD LIFE ABERDEEN PLC18 902
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.10142 051119 179USDSTANLEY BLACK & DECKER INC687
0.17253 949208 882USDSTATE STREET CORP3 025
0.0461 10640 479USDSTEEL DYNAMICS INC1 127
0.0573 98164 116AUDSTOCKLAND20 465
0.0795 63387 001EURSTORA ENSO OYJ - R4 987
0.0462 93248 762CHFSTRAUMANN HOLDING AG - REG44
0.0235 40728 709EURSUEZ SA1 481
0.0569 10164 366JPYSUMITOMO CORP5 076
0.0344 26642 429JPYSUMITOMO METAL MINING CO LTD1 043
0.13196 248172 396JPYSUMITOMO MITSUI FINANCIAL GROUP INC5 642
0.0456 59758 712JPYSUMITOMO REALTY & DEVELOPMENT CO LTD1 700
0.0686 71976 580HKDSUN HUNG KAI PROPERTIES LTD5 742
0.18270 257221 545CADSUN LIFE FINANCIAL INC5 014
0.0455 70848 858AUDSUNCORP GROUP LTD6 862
0.0114 07516 526JPYSUNDRUG CO LTD413
0.0118 66923 843USDSUNRUN INC381
0.0121 13322 292JPYSUNTORY BEVERAGE & FOOD LTD626
0.0111 23211 880JPYSUZUKEN CO LTD/AICHI JAPAN312
0.09126 94682 008USDSVB FINANCIAL GROUP222
0.0691 21783 329SEKSVENSKA CELLULOSA AB SCA - B5 194
0.11154 868126 547SEKSVENSKA HANDELSBANKEN AB13 338
0.0338 01331 605CHFSWATCH GROUP AG124
0.0113 56611 133CHFSWATCH GROUP AG - REG226
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0.08114 232107 089SEKSWEDISH MATCH AB1 391
0.0579 51069 440CHFSWISS LIFE HOLDING AG - REG163
0.0231 72229 612CHFSWISS PRIME SITE AG - REG326
0.16228 004209 065CHFSWISS RE AG2 450
0.08120 557117 481CHFSWISSCOM AG - REG222
0.0798 50271 944USDSYNCHRONY FINANCIAL2 252
0.11160 836158 533USDSYNOPSYS INC651
0.10146 126161 458JPYSYSMEX CORP1 462
0.24347 827283 442USDT ROWE PRICE GROUP INC1 941
0.0230 78627 887JPYTAISEI CORP835
0.006 2456 764JPYTAISHO PHARMACEUTICAL HOLDINGS CO LTD106
0.30444 987393 846USDTARGET CORP2 147
0.0577 69359 961GBPTAYLOR WIMPEY PLC31 244
0.0228 17526 633JPYT&D HOLDINGS INC2 300
0.10142 942138 222USDTE CONNECTIVITY LTD1 063
0.0461 57663 838EURTEAMVIEWER AG1 293
0.07104 92182 091HKDTECHTRONIC INDUSTRIES CO LTD5 755
0.12171 316218 897USDTELADOC HEALTH INC994
0.0119 68815 127EURTELECOM ITALIA SPA/MILANO35 843
0.0115 17911 909EURTELECOM ITALIA SPA/MILANO - RSP25 839
0.0688 65570 688USDTELEDYNE TECHNOLOGIES INC198
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LYXOR Index Fund - Lyxor MSCI World Catholic Principles ESG (DR) UCITS ETF

(continued)Schedule of Investments

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.07105 62094 294USDTELEFLEX INC250
0.23343 101313 977SEKTELEFONAKTIEBOLAGET LM ERICSSON - B25 023
0.0225 98224 508EURTELEFONICA DEUTSCHLAND HOLDING AG8 926
0.07100 65892 369EURTELEFONICA SA21 699
0.0687 17685 915SEKTELIA CO AB21 037
0.0575 30470 324CADTELUS CORP3 633
0.0342 05036 037CHFTEMENOS AG - REG286
0.0121 82621 241EURTENARIS SA2 024
0.0689 05780 234USDTERADYNE INC712
0.0689 00987 215EURTERNA RETE ELETTRICA NAZIONALE SPA12 062
1.562 306 3882 087 578USDTESLA INC3 251
0.0686 35774 808CADTHOMSON REUTERS RG932
0.0223 39819 353JPYTIS INC942
0.25364 940319 569USDTJX COS INC5 140
0.22316 319314 772USDT-MOBILE US INC2 394
0.0453 39947 959CADTMX GROUP LTD485
0.0121 46624 457JPYTOBU RAILWAY CO LTD835
0.0120 73421 374JPYTOHO CO LTD/TOKYO521
0.0234 26436 689JPYTOHO GAS CO LTD617
0.0116 55416 414JPYTOHOKU ELECTRIC POWER CO INC1 879
0.09130 002134 858JPYTOKIO MARINE HOLDINGS INC2 717
0.0225 69029 260JPYTOKYO CENTURY CORP416
0.40587 063470 693JPYTOKYO ELECTRON LTD1 328
0.0465 59773 004JPYTOKYO GAS CO LTD3 240
0.0455 09252 446JPYTOKYU CORP4 286
0.0114 51613 184JPYTOKYU FUDOSAN HOLDINGS CORP2 614
0.0574 03867 872JPYTORAY INDUSTRIES INC11 915
0.0456 16048 967CADTOROMONT INDUSTRIES LTD705
0.27400 373355 178CADTORONTO-DOMINION BANK5 829
0.33478 941423 704EURTOTAL SE10 804
0.0116 30317 089JPYTOYO SUISAN KAISHA LTD400
0.46676 153651 448JPYTOYOTA MOTOR CORP9 094
0.24357 916292 441USDTRANE TECHNOLOGIES PLC2 059
0.09136 250124 012USDTRANSDIGM GROUP INC222
0.0685 34573 219USDTRANSUNION816
0.17256 790238 966AUDTRANSURBAN GROUP23 461
0.11167 961144 716USDTRAVELERS COS INC1 086
0.0223 98721 409AUDTREASURY WINE ESTATES LTD3 093
0.12175 890132 581USDTRIMBLE INC2 145
0.29428 455352 593USDTRUIST FINANCIAL CORP7 224
0.0229 67330 209DKKTRYG A/S1 295
0.0223 90028 229JPYTSURUHA HOLDINGS INC207
0.11165 878152 247USDTWILIO INC - A451
0.13188 245173 182USDTWITTER INC3 409
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LYXOR Index Fund - Lyxor MSCI World Catholic Principles ESG (DR) UCITS ETF

(continued)Schedule of Investments

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.0691 77089 744USDTYLER TECHNOLOGIES INC216
0.0222 33128 791EURUBISOFT ENTERTAINMENT SA297
0.0458 62051 957USDUDR INC1 262
0.0339 03330 973USDUGI CORP893
0.0575 42159 591USDULTA BEAUTY INC229
0.07102 86080 408EURUMICORE SA1 690
0.0798 00974 575EURUNIBAIL RODAMCO REITS1 187
0.0231 52029 215EURUNIPER SE863
0.0224 10723 255EURUNITED INTERNET AG - REG572
0.07100 31482 165SGDUNITED OVERSEAS BANK LTD5 019
0.0798 86568 996USDUNITED RENTALS INC309
0.0578 36770 326GBPUNITED UTILITIES GROUP PLC5 846
0.0111 49510 640SGDUOL GROUP LTD1 986
0.12179 305155 020EURUPM-KYMMENE OYJ4 576
0.23344 942253 901USDUS BANCORP/MN5 812
0.0117 05418 589JPYUSS CO LTD941
0.09129 28289 391USDVALERO ENERGY CORP1 748
0.0118 17517 446SGDVENTURE CORP LTD1 200
0.0573 66354 182EURVEOLIA ENVIRONNEMENT SA2 310
0.0348 01644 666EURVERBUND AG584
0.0796 25987 974USDVERISIGN INC440
0.08124 588126 723USDVERISK ANALYTICS INC - A662
0.24352 757350 975DKKVESTAS WIND SYSTEMS A/S8 440
0.0572 91057 471USDVICI PROPERTIES INC2 300
0.0456 25150 431CHFVIFOR PHARMA AG390
1.151 694 4781 463 113USDVISA INC7 255
0.08117 245101 125USDVMWARE INC - A729
0.30435 704392 423GBPVODAFONE GROUP PLC230 036
0.20298 665279 992SEKVOLVO AB - B12 209
0.10151 547156 123EURVONOVIA SE2 304
0.0236 69129 676USDVOYA FINANCIAL INC541
0.07101 24084 283USDVULCAN MATERIALS CO568
0.0460 90650 034USDW R BERKLEY CORP - C764
0.11167 531129 763USDWALGREENS BOOTS ALLIANCE INC3 155
0.0349 17135 625EURWARTSILA OYJ ABP3 805
0.11159 531130 436USDWATERS CORP532
0.0687 78480 321USDWAYFAIR INC297
0.0113 04016 147JPYWELCIA HOLDINGS CO LTD418
0.09134 229107 533USDWELLTOWER INC1 789
0.0228 07925 015CADWEST FRASER TIMBER CO LTD364
0.0345 38938 707USDWESTERN UNION CO1 762
0.0463 60455 479USDWESTINGHOUSE AIR BRAKE TECHNOLOGIES CORP775
0.0462 77547 091USDWESTROCK CO1 126
0.0342 07135 662HKDWHARF REAL ESTATE INVESTMENT CO LTD7 310
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(continued)Schedule of Investments

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.11159 656161 531CADWHEATON PRECIOUS METALS CORP3 852
0.0463 36950 147USDWHIRLPOOL CORP268
0.07107 16882 971USDWILLIS TOWERS WATSON PLC414
0.0115 17413 942AUDWISETECH GLOBAL LTD625
0.10151 629125 018USDWIX.COM LTD477
0.0349 72748 308GBPWM MORRISON SUPERMARKETS PLC20 659
0.14207 741193 075EURWOLTERS KLUWER NV2 293
0.26381 121353 405USDWORKDAY INC1 543
0.0574 97766 255EURWORLDLINE SA763
0.0342 23837 347USDWP CAREY INC564
0.07106 42776 911GBPWPP PLC7 879
0.07100 94480 496CADWSP GLOBAL INC973
0.12169 514148 860USDWW GRAINGER INC391
0.08113 829107 756AUDXERO LTD1 041
0.09134 486142 051USDXILINX INC1 051
0.12170 954149 165USDXYLEM INC/NY1 545
0.0225 40626 160JPYYAKULT HONSHA CO LTD522
0.0115 60315 970JPYYAMADA DENKI CO LTD3 135
0.0236 57627 226JPYYAMAHA MOTOR CO LTD1 465
0.0118 69022 142CADYAMANA GOLD INC4 084
0.018 2828 765JPYYAMAZAKI BAKING CO LTD523
0.0796 32398 595JPYYASKAWA ELECTRIC CORP2 089
0.0236 03037 818JPYYOKOGAWA ELECTRIC CORP1 985
0.11154 539132 345USDYUM! BRANDS INC1 293
0.0465 67993 210JPYZ HOLDINGS CORP14 216
0.0568 54870 490EURZALANDO SE658
0.15222 897164 211USDZEBRA TECHNOLOGIES CORP - A457
0.0573 07570 389USDZENDESK INC500
0.24352 462331 701USDZOETIS INC2 037
0.0114 34711 769JPYZOZO INC425
0.0574 11870 108USDZSCALER INC395
0.36529 963502 734CHFZURICH INSURANCE GROUP AG1 290
0.10148 088120 990GBP3I GROUP PLC8 343

99.85146 820 306129 088 214Total Shares

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.0238 78036 514EURELECTRICITE DE FRANCE SA FRN 2 658

0.0238 78036 514Total Supranationals, Governments and Local Public Authorities, Debt Instruments

129 124 728 146 859 086 99.87
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market
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LYXOR Index Fund - Lyxor MSCI World Catholic Principles ESG (DR) UCITS ETF

(continued)Schedule of Investments

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

Other transferable securities

Shares

0.0341 92351 675JPYNIHON M&A CENTER INC1 600

0.0341 92351 675Total Shares

51 675 41 923 0.03Total Other transferable securities

129 176 403 146 901 009 99.90Total Investments
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13.62Software and Computer Services 54.54United States of America
8.40Technology Hardware and Equipment 8.47Japan
6.33Investment Banking and Brokerage Services 4.88United Kingdom
6.01Banks 4.85France
4.80Retailers 3.94Canada
4.23Telecommunications Service Providers 3.70Germany
4.17Non-life Insurance 3.36Netherlands
3.79Industrial Support Services 3.01Switzerland
2.97Finance and Credit Services 2.18Sweden
2.96Electricity 1.75Australia
2.64Automobiles and Parts 1.49Hong Kong (China)
2.60Beverages 0.98Finland
2.50Personal Care, Drug and Grocery Stores 0.95Italy
2.48Industrial Engineering 0.85Spain
2.37Life Insurance 0.75Ireland
2.35Real Estate Investment Trusts 0.65Singapore
2.09Industrial Transportation 0.64Jersey
2.05Chemicals 0.63Denmark
2.00Telecommunications Equipment 0.42Bermuda
1.74Personal Goods 0.39Norway
1.73Oil, Gas and Coal 0.36Israel
1.63Pharmaceuticals and Biotechnology 0.30Belgium
1.59Leisure Goods 0.28New Zealand
1.55Electronic and Electrical Equipment 0.15Portugal
1.43Gas, Water and Multi-utilities 0.14Austria
1.38Construction and Materials 0.14Curacao
1.38Medical Equipment and Services 0.05Luxembourg
1.29Travel and Leisure 0.03Cayman Islands
1.03Media 0.02Papua New Guinea
0.85Real Estate Investment and Services 99.90
0.84General Industrials
0.81Household Goods and Home Construction
0.71Precious Metals and Mining
0.58Health Care Providers
0.52Food Producers
0.51Aerospace and Defense
0.51Consumer Services 
0.43Industrial Metals and Mining
0.38Industrial Materials
0.26Alternative Energy
0.12Tobacco
0.11Open-end and Miscellaneous Investment Vehicles
0.09Semi Conductor
0.04Mortgage Real Estate Investment Trusts
0.03Governments

99.90

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor MSCI World Catholic Principles ESG (DR) UCITS ETF

Economic classification Geographical classification% %
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Bonds

0.14516 463517 106USDKREDITANSTALT FUER WIEDERAUFBAU 2% 30/11/2021511 000
5.5720 415 48320 242 132USDPERUSAHAAN PENERBIT SBSN INDONESIA III - REGS - 4.15% 29/03/202718 311 000

5.7120 931 94620 759 238Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

4.0514 862 79714 748 866USDABU DHABI GOVERNMENT INTERNATIONAL BOND - REGS - 3.125%
30/09/2049

15 213 000

3.0911 327 24611 539 113USDABU DHABI GOVERNMENT INTERNATIONAL BOND - REGS - 3.875%
16/04/2050

10 196 000

0.0010 09710 100USDAFRICAN DEVELOPMENT BANK 0.75% 03/04/202310 000
0.09342 662346 203USDAFRICAN DEVELOPMENT BANK 3% 06/12/2021337 000
0.0291 65391 379USDASIAN DEVELOPMENT BANK 0.75% 08/10/2030100 000
0.05167 493167 588USDASIAN DEVELOPMENT BANK 3.125% 26/09/2028150 000
0.0132 43033 546USDASIAN DEVELOPMENT BANK 5.82% 16/06/202825 000
0.16585 735586 346USDBAHRAIN GOVERNMENT INTERNATIONAL BOND - REGS - 6.75% 20/09/2029531 000
1.947 131 3597 154 974USDBAHRAIN GOVERNMENT INTERNATIONAL BOND - REGS - 7% 12/10/20286 340 000
1.947 109 0637 314 264USDBRAZILIAN GOVERNMENT INTERNATIONAL BOND 3.875% 12/06/20307 163 000
2.258 242 0168 264 495USDBRAZILIAN GOVERNMENT INTERNATIONAL BOND 5.625% 21/02/20477 837 000
0.13480 075482 090USDCOLOMBIA GOVERNMENT INTERNATIONAL BOND 4.5% 15/03/2029440 000
0.501 817 3471 884 782USDCOLOMBIA GOVERNMENT INTERNATIONAL BOND 6.125% 18/01/20411 519 000
0.19680 043673 277USDDOMINICAN REPUBLIC INTERNATIONAL BOND - REGS - 4.875% 23/09/2032650 000
1.937 089 7397 533 551USDDOMINICAN REPUBLIC INTERNATIONAL BOND - REGS - 5.875% 30/01/20607 121 000
2.408 807 3399 377 577USDEGYPT GOVERNMENT INTERNATIONAL BOND - REGS - 8.5% 31/01/20478 510 000
0.762 797 2913 031 341USDEGYPT GOVERNMENT INTERNATIONAL BOND - REGS - 8.875% 29/05/20502 649 000
6.5323 966 37923 600 953USDINDONESIA GOVERNMENT INTERNATIONAL BOND 4.35% 11/01/204821 661 000
0.27994 547994 527USDINTER-AMERICAN DEVELOPMENT BANK FRN 15/07/2022994 000
0.22804 624810 240USDINTERNATIONAL BANK FOR RECONSTRUCTION & DEVELOPMENT 2.75%

23/07/2021
800 000

0.06224 712223 981USDMEXICO GOVERNMENT INTERNATIONAL BOND 4.15% 28/03/2027200 000
0.652 400 2042 398 885USDMEXICO GOVERNMENT INTERNATIONAL BOND 4.5% 22/04/20292 138 000
0.21752 210751 393USDNIGERIA GOVERNMENT INTERNATIONAL BOND - REGS - 6.5% 28/11/2027710 000
0.712 619 0562 669 734USDNIGERIA GOVERNMENT INTERNATIONAL BOND - REGS - 7.625% 28/11/20472 595 000
0.06210 854211 014USDOMAN GOVERNMENT INTERNATIONAL BOND - REGS - 5.625% 17/01/2028200 000
2.298 415 1478 199 815USDOMAN GOVERNMENT INTERNATIONAL BOND - REGS - 6.75% 17/01/20488 408 000
1.957 169 9697 428 442USDPERUVIAN GOVERNMENT INTERNATIONAL BOND 2.844% 20/06/20307 086 000
2.8910 593 78810 629 451USDPHILIPPINE GOVERNMENT INTERNATIONAL BOND 3% 01/02/20289 876 000
2.348 602 7898 932 734USDPHILIPPINE GOVERNMENT INTERNATIONAL BOND 3.7% 02/02/20428 094 000
6.1522 553 25722 522 268USDQATAR GOVERNMENT INTERNATIONAL BOND - REGS - 4.817% 14/03/204918 333 000
0.06222 605222 624USDREPUBLIC OF SOUTH AFRICA GOVERNMENT INTERNATIONAL BOND

4.85% 30/09/2029
215 000

0.05193 104193 089USDREPUBLIC OF SOUTH AFRICA GOVERNMENT INTERNATIONAL BOND
5.75% 30/09/2049

200 000

0.451 645 4461 676 616USDROMANIAN GOVERNMENT INTERNATIONAL BOND - REGS - 4% 14/02/20511 648 000
0.391 430 5781 425 565USDROMANIAN GOVERNMENT INTERNATIONAL BOND 3% 14/02/20311 404 000
2.087 635 2507 673 439USDRUSSIAN FOREIGN BOND - EUROBOND - REGS - 4.875% 16/09/20237 000 000

APRIL 30, 2021
Lyxor Index Fund 

Schedule of Investments

LYXOR Index Fund - Lyxor iBoxx $ Liquid Emerging Markets Sovereigns UCITS ETF

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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Supranationals, Governments and Local Public Authorities, Debt Instruments (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.13487 827487 886USDSAUDI GOVERNMENT INTERNATIONAL BOND - REGS - 3.25% 26/10/2026453 000
0.14515 264512 240USDSAUDI GOVERNMENT INTERNATIONAL BOND - REGS - 4.5% 26/10/2046461 000
0.24888 249825 334USDSRI LANKA GOVERNMENT INTERNATIONAL BOND - REGS - 6.2% 11/05/20271 349 000
5.2119 129 27620 976 736USDTURKEY GOVERNMENT INTERNATIONAL BOND 5.75% 11/05/204723 141 000
1.465 365 0335 189 451USDTURKEY GOVERNMENT INTERNATIONAL BOND 6% 25/03/20275 376 000
0.792 897 6992 928 471USDUKRAINE GOVERNMENT INTERNATIONAL BOND - REGS - 7.253%

15/03/2033
2 884 000

2.458 970 4248 856 410USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/07/20227 547 400
1.234 504 1064 641 793USDUNITED STATES TREASURY NOTE/BOND 0.625% 30/11/20274 687 200
0.381 404 7001 401 791USDUNITED STATES TREASURY NOTE/BOND 0.75% 31/01/20281 454 000
0.001 6701 648USDUNITED STATES TREASURY NOTE/BOND 1.125% 15/05/20402 000
0.00775769USDUNITED STATES TREASURY NOTE/BOND 1.25% 15/05/20501 000
7.3026 736 34426 176 874USDUNITED STATES TREASURY NOTE/BOND 1.375% 15/08/205033 397 600
0.501 841 5941 844 731USDUNITED STATES TREASURY NOTE/BOND 1.625% 30/11/20261 781 200
0.25913 318923 239USDUNITED STATES TREASURY NOTE/BOND 2% 15/02/2050975 100
6.0422 154 58222 249 352USDUNITED STATES TREASURY NOTE/BOND 2.5% 15/02/204621 281 700
1.364 992 4344 967 547USDUNITED STATES TREASURY NOTE/BOND 2.625% 15/02/20294 583 500
2.208 059 4388 497 798USDUNITED STATES TREASURY NOTE/BOND 2.875% 15/05/20497 184 400
0.331 214 4021 225 766USDUNITED STATES TREASURY NOTE/BOND 3% 15/02/20481 061 700
1.154 210 3404 262 326USDUNITED STATES TREASURY NOTE/BOND 3% 15/08/20483 676 400
4.2115 455 13815 495 385USDUNITED STATES TREASURY NOTE/BOND 3.125% 15/11/202813 737 900
4.9017 975 82518 957 248USDUNITED STATES TREASURY NOTE/BOND 3.375% 15/11/204814 670 400
6.5824 125 14224 213 954USDUNITED STATES TREASURY NOTE/BOND 3.625% 15/02/204419 267 600

93.72343 852 484348 441 011Total Supranationals, Governments and Local Public Authorities, Debt Instruments

369 200 249 364 784 430 99.43
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

369 200 249 364 784 430 99.43Total Investments

APRIL 30, 2021
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LYXOR Index Fund - Lyxor iBoxx $ Liquid Emerging Markets Sovereigns UCITS ETF

(continued)Schedule of Investments

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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93.72Governments 39.35United States of America
5.57Finance and Credit Services 12.10Indonesia
0.14Banks 7.14United Arab Emirates

99.43 6.68Turkey
6.15Qatar
5.31Philippines
4.18Brazil
3.16Egypt
2.35Oman
2.12Dominican Republic
2.10Bahrain
2.08Russia
1.95Peru
0.92Nigeria
0.84Romania
0.79Ukraine
0.72Mexico
0.63Colombia
0.27Saudi Arabia
0.24Sri Lanka
0.14Germany
0.11South Africa
0.10Ivory Coast

99.43

Lyxor Index Fund 
APRIL 30, 2021

Economic and Geographical Classification of Investments

LYXOR Index Fund - Lyxor iBoxx $ Liquid Emerging Markets Sovereigns UCITS ETF

Economic classification Geographical classification% %
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General1 -
LYXOR Index Fund (the “Company”) is an Investment Company with Variable Capital (SICAV) incorporated under
Luxembourg Law on June 16, 2006 and listed on the official list of Undertakings for Collective Investment in Transferable
Securities. The Company is governed by the provisions of Part I of the amended Luxembourg law of December 17, 2010
relating to Undertakings for Collective Investment in Transferable Securities.
The Articles of Incorporation were published in Mémorial C, Recueil Spécial des Sociétés et Associations (the “Mémorial”)
on July 13, 2006.
The articles of incorporation (the"Articles of Incorporation"), as amended on February 7, 2007, on September 8, 2009, on
April 17, 2012, and on January 28, 2014 are deposited and available for inspection at the Registre de Commerce et des
Sociétés of Luxembourg.
A novation to the Main Delegation Agreement dated April 9, 2014 was signed between LYXOR Index Fund and Lyxor
International Asset Management S.A.S. and appointed Lyxor International Asset Management S.A.S as management
company of the Company.
The Company is registered with the Luxembourg Trade Register under number B 117.500.
As at April 30, 2021, 54 Sub-Funds are available:

• LYXOR Index Fund - Lyxor Core Stoxx Europe 600 (DR);
• LYXOR Index Fund - Lyxor Core Euro Stoxx 300 (DR);
• LYXOR Index Fund - Lyxor Core Euro Stoxx 50 (DR);
• LYXOR Index Fund - Lyxor ESG USD Corporate Bond (DR) UCITS ETF;
• LYXOR Index Fund - Lyxor ESG USD High Yield (DR) UCITS ETF;
• LYXOR Index Fund - Lyxor $ Floating Rate Note UCITS ETF;
• LYXOR Index Fund - Lyxor EuroMTS 1-3Y Italy BTP Government Bond (DR) UCITS ETF;
• LYXOR Index Fund - Lyxor EuroMTS 10Y Italy BTP Government Bond (DR) UCITS ETF;
• LYXOR Index Fund - Lyxor MSCI EMU Growth (DR) UCITS ETF;
• LYXOR Index Fund - Lyxor MSCI EMU Small Cap (DR) UCITS ETF;
• LYXOR Index Fund - Lyxor MSCI EMU Value (DR) UCITS ETF;
• LYXOR Index Fund - Lyxor BofAML $ Short Term High Yield Bond UCITS ETF;
• LYXOR Index Fund - Lyxor BofAML € Short Term High Yield Bond UCITS ETF;
• LYXOR Index Fund - Lyxor Euro Government Bond 25+Y (DR) UCITS ETF;
• LYXOR Index Fund - Lyxor EuroMTS Covered Bond Aggregate UCITS ETF;
• LYXOR Index Fund - Lyxor Global Gender Equality (DR) UCITS ETF;
• LYXOR Index Fund - Lyxor ESG Euro High Yield (DR) UCITS ETF;
• LYXOR Index Fund - Lyxor Global High Yield Sustainable Exposure UCITS ETF;
• LYXOR Index Fund - Lyxor SG Global Value Beta UCITS ETF;
• LYXOR Index Fund - Lyxor Stoxx Europe Select Dividend 30 UCITS ETF;
• LYXOR Index Fund - Lyxor Smart Overnight Return;
• LYXOR Index Fund - Lyxor Alpha Plus Fund;
• LYXOR Index Fund - Lyxor BTP Monthly (-1x) Inverse UCITS ETF;
• LYXOR Index Fund - Crystal Europe Equity;
• LYXOR Index Fund - Lyxor Privex UCITS ETF;
• LYXOR Index Fund - Lyxor Stoxx Europe 600 Real Estate UCITS ETF;
• LYXOR Index Fund - Lyxor FTSE EPRA/NAREIT United States UCITS ETF;
• LYXOR Index Fund - Lyxor FTSE EPRA/NAREIT Global Developed UCITS ETF;
• LYXOR Index Fund - Lyxor Stoxx Europe 600 Construction & Materials UCITS ETF;
• LYXOR Index Fund - Lyxor Stoxx Europe 600 Financial Services UCITS ETF;
• LYXOR Index Fund - Lyxor Stoxx Europe 600 Food & Beverage UCITS ETF;

Notes 
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• LYXOR Index Fund - Lyxor Stoxx Europe 600 Healthcare UCITS ETF;
• LYXOR Index Fund - Lyxor Stoxx Europe 600 Industrial Goods & Services UCITS ETF; 
• LYXOR Index Fund - Lyxor Stoxx Europe 600 Insurance UCITS ETF;
• LYXOR Index Fund - Lyxor Stoxx Europe 600 Media UCITS ETF;
• LYXOR Index Fund - Lyxor Stoxx Europe 600 Oil & Gas UCITS ETF;
• LYXOR Index Fund - Lyxor Stoxx Europe 600 Personal & Household Goods UCITS ETF;
• LYXOR Index Fund - Lyxor Stoxx Europe 600 Retail UCITS ETF;
• LYXOR Index Fund - Lyxor Stoxx Europe 600 Technology UCITS ETF;
• LYXOR Index Fund - Lyxor Stoxx Europe 600 Telecommunications UCITS ETF;
• LYXOR Index Fund - Lyxor Stoxx Europe 600 Travel & Leisure UCITS ETF;
• LYXOR Index Fund - Lyxor Stoxx Europe 600 Utilities UCITS ETF;
• LYXOR Index Fund - Lyxor Stoxx Europe 600 Automobiles & Parts UCITS ETF;
• LYXOR Index Fund - Lyxor Stoxx Europe 600 Banks UCITS ETF;
• LYXOR Index Fund - Lyxor Stoxx Europe 600 Basic Resources UCITS ETF;
• LYXOR Index Fund - Lyxor Stoxx Europe 600 Chemicals UCITS ETF;
• LYXOR Index Fund - Lyxor Robotics & AI UCITS ETF;
• LYXOR Index Fund - Lyxor MSCI Smart Cities ESG Filtered (DR) UCITS ETF;
• LYXOR Index Fund - Lyxor MSCI Digital Economy ESG Filtered (DR) UCITS ETF;
• LYXOR Index Fund - Lyxor MSCI Disruptive Technology ESG Filtered (DR) UCITS ETF;
• LYXOR Index Fund - Lyxor MSCI Future Mobility ESG Filtered (DR) UCITS ETF;
• LYXOR Index Fund - Lyxor MSCI Millennials ESG Filtered (DR) UCITS ETF;
• LYXOR Index Fund - Lyxor MSCI World Catholic Principles ESG (DR) UCITS ETF;
• LYXOR Index Fund - Lyxor iBoxx $ Liquid Emerging Markets Sovereigns UCITS ETF.

In each Sub-Fund, the Company may, but is not required to issue one or more of the following Classes of Shares:
Class “R” Shares: Class of Shares dedicated to all Investors and which may be expressed in different currencies; (RE expressed
in EUR; RU expressed in USD, RG expressed in GBP; RJ expressed in JPY; RP expressed in PLN; RSGD expressed in SGD).
Class “A” Shares: Class of Shares dedicated to all Investors and which may be expressed in different currencies; (AE expressed
in EUR; AU expressed in USD, AG expressed in GBP; AJ expressed in JPY; AP expressed in PLN; ASGD expressed in SGD).
Class “UCITS ETF C” Shares: Class of Shares dedicated to all Investors, capitalizing, listed at least on one stock exchange and
which may be expressed in different currencies; (UCITS ETF C-EUR expressed in EUR; UCITS ETF C-USD expressed in USD;
UCITS ETF C-GBP expressed in GBP).
Class “UCITS ETF D” Shares: Class of Shares dedicated to all Investors, distributing, listed at least on one stock exchange and
which may be expressed in different currencies; (UCITS ETF D-EUR expressed in EUR; UCITS ETF D-USD expressed in USD).
Class “UCITS ETF Acc” Shares: Class of Shares dedicated to all Investors, capitalizing, listed on a stock exchange and which
may be expressed in different currencies; (UCITS ETF Acc expressed in EUR; UCITS ETF Acc expressed in USD; UCITS ETF
Acc expressed in GBP).
Class “UCITS ETF Dist” Shares: Class of Shares dedicated to all Investors, distributing, listed on a stock exchange and which
may be expressed in different currencies; (UCITS ETF Dist expressed in EUR; UCITS ETF Dist expressed in USD).
Class “I” Shares: Class of Shares dedicated to Institutional Investors within the meaning of the article 174 (2) c) of the 2010 Law
and which may be expressed in different currencies; (IE expressed in EUR; IU expressed in USD, IG expressed in GBP; IJ
expressed in JPY; IP expressed in PLN).
Class “S” Shares: Class of Shares dedicated to Institutional Investors within the meaning of the article 174 (2) c) of the 2010 Law
with significant initial subscription amount and which may be expressed in different currencies; (SE expressed in EUR; SU
expressed in USD, SG expressed in GBP; SJ expressed in JPY; SP expressed in PLN).
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Class “E” Shares: Class of Shares dedicated to Institutional Investors within the meaning of the article 174 (2) c) of the 2010 Law
and which may be expressed in different currencies; (EE expressed in EUR; EU expressed in USD, EG expressed in GBP; EJ
expressed in JPY; EP expressed in PLN).
Class “O” Shares: Class of Shares dedicated to Portfolio managers or Legal Entities selected by the SICAV and which may be
expressed in different currencies; (OE expressed in EUR; OU expressed in USD, OG expressed in GBP; OJ expressed in JPY;
OP expressed in PLN).
Class “Dist” Shares: Class of Shares dedicated to all investors, distributing, expressed in the currency of the Sub-Fund or
in any other currency as specified in the relevant Sub-Fund annex, and listed in different currencies depending on the
considered stock exchange.
Class “Acc” Shares: Class of Shares dedicated to all investors, capitalizing, expressed in the currency of the Sub-Fund or
in any other currency as specified in the relevant Sub-Fund annex and listed in different currencies depending on the
considered stock exchange.
Class “Monthly Hedged to [Currency] - Dist” Shares: Class of Shares dedicated to all Investors, distributing, minimizing the
impact of the evolution of Euro (EUR), US dollar (USD), Pound Sterling (GBP), Swiss Franc (CHF) against the currency of each
component of the index, listed on a stock exchange and which may be expressed in different currencies; (Monthly Hedged to
EUR - Dist expressed in EUR; Monthly Hedged to USD - Dist expressed in USD; Monthly Hedged to GBP - Dist expressed in
GBP; Monthly Hedged to CHF - Dist expressed in CHF).
Class “Monthly Hedged to [Currency] - Acc” Shares: Class of Shares dedicated to all Investors, capitalizing, minimizing the
impact of the evolution of Euro (EUR), US dollar (USD), Pound Sterling (GBP), Swiss Franc (CHF) against the currency of each
component of the index, listed on a stock exchange and which may be expressed in different currencies; (Monthly Hedged to
EUR - Acc expressed in EUR; Monthly Hedged to USD - Acc expressed in USD; Monthly Hedged to GBP - Acc expressed in
GBP; Monthly Hedged to CHF - Acc expressed in CHF).
Class “UCITS ETF Daily Hedged to [Currency] - Dist” Shares: Class of Shares dedicated to all Investors, distributing, minimizing
the impact of the evolution of Euro (EUR), US dollar (USD), Pound Sterling (GBP), Swiss Franc (CHF) against the currency of
each component of the index, listed on a stock exchange and which may be expressed in different currencies; (Daily Hedged
to EUR - Dist expressed in EUR; Daily Hedged to USD - Dist expressed in USD; Daily Hedged to GBP - Dist expressed in GBP;
Daily Hedged to CHF - Dist expressed in CHF).
Class “UCITS ETF Daily Hedged to [Currency] - Acc” Shares: Class of Shares dedicated to all Investors, capitalizing, minimizing
the impact of the evolution of Euro (EUR), US dollar (USD), Pound Sterling (GBP), Swiss Franc (CHF) against the currency of
each component of the index, listed on a stock exchange and which may be expressed in different currencies; (Daily Hedged
to EUR - Acc expressed in EUR; Daily Hedged to USD - Acc expressed in USD; Daily Hedged to GBP - Acc expressed in GBP;
Daily Hedged to CHF - Acc expressed in CHF).
Class “UCITS ETF Monthly Hedged to [Currency] - Dist” Shares: Class of Shares dedicated to all Investors, distributing, minimizing
the impact of the evolution of Euro (EUR), US dollar (USD), Pound Sterling (GBP), Swiss Franc (CHF) against the currency of
each component of the index, listed on a stock exchange and which may be expressed in different currencies; (Monthly Hedged
to EUR - Dist expressed in EUR; Monthly Hedged to USD - Dist expressed in USD; Monthly Hedged to GBP - Dist expressed
in GBP; Monthly Hedged to CHF - Dist expressed in CHF).
Class “UCITS ETF Monthly Hedged to [Currency] - Acc ” Shares: Class of Shares dedicated to all Investors, capitalizing,
minimizing the impact of the evolution of Euro (EUR), US dollar (USD), Pound Sterling (GBP), Swiss Franc (CHF) against the
currency of each component of the index, listed on a stock exchange and which may be expressed in different currencies;
(Monthly Hedged to EUR - Acc expressed in EUR; Monthly Hedged to USD - Acc expressed in USD; Monthly Hedged to GBP
- Acc expressed in GBP; Monthly Hedged to CHF - Acc expressed in CHF).
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The following Sub-Funds have been liquidated:
On March 30, 2021:
• LYXOR Index Fund - Lyxor Euro High Yield Sustainable Exposure UCITS ETF.

On April 07, 2021:
• LYXOR Index Fund - Lyxor EuroMTS 10Y Spain BONO Government Bond (DR) UCITS ETF.

On April 29, 2021:
LYXOR Index Fund - Lyxor USD High Yield Sustainable Exposure UCITS ETF.

The following Sub-Funds have been renamed:
On December 15, 2020:
• LYXOR Index Fund - Lyxor USD Corporate Bonds UCITS ETF into LYXOR Index Fund - Lyxor ESG USD Corporate

Bond (DR) UCITS ETF.

On March 11, 2021:
• LYXOR Index Fund - Lyxor BofAML $ High Yield Bond UCITS ETF into LYXOR Index Fund - Lyxor USD High Yield

UCITS ETF,
• LYXOR Index Fund - Lyxor BofAML € High Yield Ex-Financial Bond UCITS ETF into LYXOR Index Fund - Lyxor Euro

High Yield UCITS ETF.

On March 16, 2021:
• LYXOR Index Fund - Lyxor Euro High Yield UCITS ETF into LYXOR Index Fund - Lyxor ESG Euro High Yield (DR)
UCITS ETF.

On April 13, 2021:
• LYXOR Index Fund - Lyxor USD High Yield UCITS ETF into LYXOR Index Fund - Lyxor ESG USD High Yield (DR)

UCITS ETF.

Significant accounting policies2 -

2.1 Presentation of financial statements
The financial statements of the Company are presented in accordance with Luxembourg laws and regulations relating to
Undertakings for Collective Investment in Transferable Securities. They are prepared in accordance with generally accepted
accounting principles in Luxembourg.

2.2 Valuation of assets
The basic accounting principles for determining the Net Asset Value of the Sub-Funds are set forth in the Articles of Incorporation.
The material provisions are as follows:
2.2.1 The value of any cash on hand or on deposit, bills and demand notes and accounts receivable, prepaid expenses, cash
dividends and interest declared or accrued and not yet received shall be deemed to be the full amount thereof, unless in any
case the same is unlikely to be paid or received in full, in which case the value thereof shall be arrived at after making such
discount as the Board of Directors of the Company may consider appropriate in such case to reflect the true value thereof.
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2.2.2 Securities listed on a recognised stock exchange or dealt on any other Regulated Market that operates regularly, is
recognised and is open to the public are valued at their last available closing prices or in the event that there should be several
such markets on the basis of the main market for the relevant security. For the financial statements as at April 30, 2021,
such securities are valued with the closing prices of April 30, 2021 for all Sub-Funds except for Lyxor Smart Overnight
Return. In accordance with its valuation policy, the securities held by the Sub-Fund Lyxor Smart Overnight Return were valued
based on the latest available closing prices as at April 29, 2021.  
2.2.3 In the event that the last available closing price does not, in the opinion of the Board of Directors of the Company,
truly reflect the fair market value of the relevant securities, the value of such securities is defined by the Board of Directors
of the Company based on the reasonably foreseeable sales proceeds determined prudently and in good faith by them.
2.2.4 Securities not listed or traded on a stock exchange or not dealt on another Regulated Market are valued on the basis
of the probable sales proceeds determined prudently and in good faith by the Board of Directors of the Company.
2.2.5 Money market instruments not listed or traded on a stock exchange or not dealt with on another Regulated Market are
valued at market value determined by the Board of Directors of the Company plus any accrued interest or an amortised cost basis.
2.2.6 Investments in open-ended UCI are valued on the basis of the last available prices of the units or shares of such UCI.
2.2.7 All other transferable securities and other permitted assets are valued at fair market value as determined in good
faith pursuant to procedures established by the Board of Directors of the Company.
2.2.8 The liquidating value of futures, forward or options contracts not traded on exchanges or on other Regulated Markets
shall mean their net liquidating value determined, pursuant to the policies established by the Board of Directors of the
Company, on a basis consistently applied for each different variety of contracts. The liquidating values of futures, forward
or options contracts traded on exchanges or on other Regulated Market are based upon the last available settlement prices
of these contracts on exchanges and Regulated Markets on which the particular futures, forward or options contracts are
traded by the Company; provided that if a futures, forward or options contract could not be liquidated on the day with respect
to which Net Assets are being determined the liquidating value of such contract is such value as the Board of Directors of
the Company may deem fair and reasonable.
2.2.9 In case of short term instruments which have a maturity of less than 90 days, the value of the instrument based on
the net acquisition cost, is gradually adjusted to the repurchase price thereof. In the event of material changes in market
conditions, the valuation basis of the investment is adjusted to the new market yields.
2.2.10 The Company may more specifically enter into securities lending transactions provided that Sub-Funds may lend
securities in their portfolios to a borrower. To guarantee this transaction, the Sub-Fund receives collateral. Securities on loan
are delivered to a third party broker and these assets continue to be valued as part of the portfolio of the Sub-Fund. Upon
termination of a loan, the Sub-Fund is required to return to the borrower the collateral received. Loans can be terminated
by the parties at any time. Securities lending generates additional income for the Sub-Fund according to the contractual
arrangements. This remuneration is accounted in the Statement of Operations and Changes in Net Assets.

2.3 Currency exchange
The value of the assets and liabilities denominated in a currency other than the Reference Currency of the relevant Sub-
Fund or Class are translated at the prevailing exchange rates in Luxembourg at the time of the determination of the
corresponding Net Asset Value.
Income and expenses in currencies other than the Reference Currency of the respective Sub-Fund are translated at the
exchange rate prevailing at the transaction date. The resulting net realised gains and losses and net change in unrealised
profits or losses on currencies are included in the Statement of Operations and Changes in Net Assets.
The cost of investments expressed in currencies other than the Sub-Fund’s Reference Currency is translated into the Sub-
Fund’s Reference Currency at the exchange rate prevailing at the purchase date.
The total Net Asset Value of the Company is equal to the sum of the Net Assets of the various Sub-Funds translated into
USD at the prevailing exchange rates in Luxembourg on the relevant valuation day.
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2.4 Combined financial statements
The combined Statement of Net Assets and combined Statement of Operations and Changes in Net Assets represent the
total of the Statements of Net Assets and Statements of Operations and Changes in Net Assets of the individual Sub-
Funds, expressed in USD.

2.5 Net realised gain or loss on sale of investments
The net realised gain or loss on sales of investments is determined on the basis of the average cost of investments sold
and are recorded in the Statements of Operations and Changes in Net Assets.

2.6 Forward foreign exchange contracts
Net unrealised profits and losses on forward foreign exchange contracts is valued on the basis of forward exchange rates
prevailing at the relevant valuation date and are included in the Statement of Net Assets under the item “Unrealised
appreciation/depreciation on forward foreign exchange contracts”.
Net change in unrealised profits and losses and net realised gain/loss are recorded in the Statement of Operations and
Changes in Net Assets.

2.7 Futures contracts
Futures contracts are valued at their liquidation value based on the closing price on the market on which these futures
contracts are quoted.
Futures contracts are disclosed in the Statement of Net Assets under the item “Unrealised appreciation/depreciation on
financial futures contracts”.
Net change in unrealised profit/ loss and net realised gain/loss are recorded in the Statement of Operations and Changes
in Net Assets.

2.8 Swaps
Swaps pegged to indexes or financial instruments shall be valued at their market value, based on the applicable index or
financial instrument. The valuation of the swaps tied to such indexes or financial instruments shall be based upon the
market value of said swaps, in accordance with the procedures laid down by the Board of Directors of the Company.
Swaps are disclosed in the Statement of Net Assets under the item “Swaps at market value”. 

2.9 Income
Dividends are recorded net and credited to income on the date upon which the relevant securities are first listed as “ex-dividend”.
Interest income is accrued on a daily basis.

2.10 Formation expenses
The fees and expenses in connection with the incorporation and registration of the Company were borne by the Management
Company except for the Sub-Fund LYXOR Index Fund – Lyxor Alpha Plus Fund.
The incorporation fees borne by new Sub-Funds are amortised over a maximum period of five years. In the case of
liquidation of a Sub-Fund, the liquidation fees will be borne by this Sub-Fund in their entirety.

2.11 Other expenses
Other expenses comprise liquidation fees and other fees.

2.12 Other income
The "Other income" presented in the Statement of Operations and Changes in Net Assets mainly include the subscription
and redemption fees.

2.13 Transaction costs
The transaction costs include broker fees and fees charged by the depositary for securities and derivatives transactions.
The broker fees are excluded from the cost of securities and derivatives purchased and sold. All these fees are recorded
under caption “Transaction costs” in Statement of Operations and Changes in Net Assets.
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Management fees3 -
Following a Novation Agreement dated April 9, 2014, Lyxor International Asset Management S.A.S was appointed as
Management Company. The Management Company was incorporated on June 6, 1998 for a period of ninety nine years
(99). Its registered office is established in France and its capital is 1 059 696 Euros. The management fees are paid out of
the assets of each Sub-Fund on a monthly basis in arrears to the Management Company. The management fees are
calculated for each Class of Shares within each Sub-Fund on the quarterly average of the Net Asset Value of each Sub-
Fund over such quarter.
The Management fees rates applicable at April 30, 2021, are as follows :

Management
fees p.a.Class of sharesSub-Funds

0.14%Class IELYXOR Index Fund - Lyxor Core Euro Stoxx 300 (DR)
0.05%Class OE

0.07%Class UCITS ETF Acc
0.07%Class UCITS ETF Dist
0.07%Class UCITS ETF DistLYXOR Index Fund - Lyxor Core Euro Stoxx 50 (DR)
0.07%Class SE
0.07%Class UCITS ETF Acc
0.14%Class Dist LYXOR Index Fund - Lyxor ESG USD Corporate Bond (DR) UCITS ETF(1)

0.20%Class Monthly Hedged to EUR - Dist
0.25%Class Dist LYXOR Index Fund - Lyxor ESG USD High Yield (DR) UCITS ETF(1)

0.30%Class Monthly Hedged to EUR - Dist 
0.10%Class DistLYXOR Index Fund - Lyxor $ Floating Rate Note UCITS ETF

0.15%Class Monthly Hedged to GBP - Dist
0.17%Class DistLYXOR Index Fund - Lyxor EuroMTS 1-3Y Italy BTP Government Bond (DR) UCITS ETF
0.17%Class AccLYXOR Index Fund - Lyxor EuroMTS 10Y Italy BTP Government Bond (DR) UCITS ETF
0.40%Class DistLYXOR Index Fund - Lyxor MSCI EMU Growth (DR) UCITS ETF
0.40%Class DistLYXOR Index Fund - Lyxor MSCI EMU Small Cap (DR) UCITS ETF
0.40%Class DistLYXOR Index Fund - Lyxor MSCI EMU Value (DR) UCITS ETF
0.30%Class DistLYXOR Index Fund - Lyxor BofAML $ Short Term High Yield Bond UCITS ETF
0.40%Class Monthly Hedged to EUR - Dist
0.30%Class DistLYXOR Index Fund - Lyxor BofAM € Short Term High Yield Bond UCITS ETF
0.10%Class AccLYXOR Index Fund - Lyxor Euro Government Bond 25+Y (DR) UCITS ETF
0.10%Class Dist
0.17%Class DistLYXOR Index Fund - Lyxor EuroMTS Covered Bond Aggregate UCITS ETF
0.20%Class AccLYXOR Index Fund - Lyxor Global Gender Equality (DR) UCITS ETF
0.25%Class Dist LYXOR Index Fund -  Lyxor ESG Euro High Yield (DR) UCITS ETF(1)

0.17%Class AccLYXOR Index Fund - Lyxor EuroMTS 10Y Spain BONO Government Bond (DR) UCITS ETF(1)

0.25%Class AccLYXOR Index Fund - Lyxor USD High Yield Sustainable Exposure UCITS ETF(1)

0.30%Class Monthly Hedged to EUR - Acc
0.25%Class AccLYXOR Index Fund - Lyxor Global High Yield Sustainable Exposure UCITS ETF
0.30%Class Monthly Hedged to EUR - Acc
0.25%Class AccLYXOR Index Fund - Lyxor Euro High Yield Sustainable Exposure UCITS ETF(1)

0.40%Class AccLYXOR Index Fund - Lyxor SG Global Value Beta UCITS ETF
0.30%Class DistLYXOR Index Fund - Lyxor Stoxx Europe Select Dividend 30 UCITS ETF

Class UCITS ETF Monthly Hedged to EUR - Dist 0.15%
0.07%Class UCITS ETF AccLYXOR Index Fund - Lyxor Core Stoxx Europe 600 (DR)

0.07%Class SE

0.15%Class Monthly Hedged to CHF - Dist
0.15%Class Monthly Hedged to EUR - Dist

(1) For more details, please refer to the Note 1 of this report.
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Sub-Funds Class of shares
Management

fees p.a.

0.70%Class DistLYXOR Index Fund - Lyxor Privex UCITS ETF
0.30%Class DistLYXOR Index Fund - Lyxor Stoxx Europe 600 Real Estate UCITS ETF
0.40%Class Dist EURLYXOR Index Fund - Lyxor FTSE EPRA/NAREIT United States UCITS ETF
0.40%Class Dist USD
0.45%Class Dist EURLYXOR Index Fund - Lyxor FTSE EPRA/NAREIT Global Developed UCITS ETF
0.45%Class Dist USD
0.30%Class AccLYXOR Index Fund - Lyxor Stoxx Europe 600 Construction & Materials UCITS ETF
0.30%Class Dist
0.30%Class AccLYXOR Index Fund - Lyxor Stoxx Europe 600 Financial Services UCITS ETF
0.30%Class Dist
0.30%Class AccLYXOR Index Fund - Lyxor Stoxx Europe 600 Food & Beverage UCITS ETF
0.30%Class Dist
0.30%Class AccLYXOR Index Fund - Lyxor Stoxx Europe 600 Healthcare UCITS ETF
0.30%Class Dist
0.30%Class AccLYXOR Index Fund - Lyxor Stoxx Europe 600 Industrial Goods & Services UCITS ETF
0.30%Class Dist
0.30%Class AccLYXOR Index Fund - Lyxor Stoxx Europe 600 Insurance UCITS ETF
0.30%Class Dist
0.30%Class AccLYXOR Index Fund - Lyxor Stoxx Europe 600 Media UCITS ETF
0.30%Class Dist
0.30%Class AccLYXOR Index Fund - Lyxor Stoxx Europe 600 Oil & Gas UCITS ETF
0.30%Class Dist
0.30%Class AccLYXOR Index Fund - Lyxor Stoxx Europe 600 Personal & Household Goods UCITS ETF
0.30%Class Dist
0.30%Class AccLYXOR Index Fund - Lyxor Stoxx Europe 600 Retail UCITS ETF
0.30%Class Dist
0.30%Class AccLYXOR Index Fund - Lyxor Stoxx Europe 600 Technology UCITS ETF
0.30%Class Dist
0.30%Class AccLYXOR Index Fund - Lyxor Stoxx Europe 600 Telecommunications UCITS ETF
0.30%Class Dist
0.30%Class AccLYXOR Index Fund - Lyxor Stoxx Europe 600 Travel & Leisure UCITS ETF
0.30%Class Dist
0.30%Class AccLYXOR Index Fund - Lyxor Stoxx Europe 600 Utilities UCITS ETF
0.30%Class Dist
0.30%Class AccLYXOR Index Fund - Lyxor Stoxx Europe 600 Automobiles & Parts UCITS ETF
0.30%Class Dist
0.30%Class AccLYXOR Index Fund - Lyxor Stoxx Europe 600 Banks UCITS ETF
0.30%Class Dist
0.30%Class AccLYXOR Index Fund - Lyxor Stoxx Europe 600 Basic Resources UCITS ETF
0.30%Class Dist
0.30%Class AccLYXOR Index Fund - Lyxor Stoxx Europe 600 Chemicals UCITS ETF
0.30%Class Dist

Class OE 0.84%
LYXOR Index Fund - Crystal Europe Equity Class IE 0.89%
LYXOR Index Fund - Lyxor BTP Monthly (-1x) Inverse UCITS ETF Class Acc 0.40%

0.00%Class IELYXOR Index Fund - Lyxor Smart Overnight Return
0.00%Class IG
0.00%Class IU
0.00%Class UCITS ETF C-EUR
0.00%Class UCITS ETF C-GBP
0.00%Class UCITS ETF C-USD
0.00%Class UCITS ETF D-EUR
0.35%Class IE-DLYXOR Index Fund - Lyxor Alpha Plus Fund
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The total management fees includes the investment management fees paid to the investment manager.

Performance Fees 4 -
LYXOR Index Fund - Lyxor Alpha Plus Fund shall pay to the Management Company out of the assets of the relevant Class
(Class IE-D) a Performance Fee calculated in accordance with the principles of the high water mark mechanism and equal
to 5% multiplied by the relevant Class Net New Profits.
The Performance Fee is calculated and accrued on every Valuation Day for each Class of the Sub-Fund and payable in
EUR at the end of each Class Performance Period.

Depositary, Administrative, Registrar Agent and other fees5 -
The fees of the Depositary Agent, of the Administrative Agent, of the Registrar Agent, the Intermediaries, nominees, any
Paying Agents and the other financial agents mandated by the Company, the Management Company, are determined
through mutual agreement with the relevant entity at the rate and according to the market practices in Luxembourg.

Taxation6 -
A subscription tax (Taxe d’abonnement) equal to (i) 0.01% per annum for all Classes of Shares dedicated to institutional
investors and (ii) 0.05% per annum for the Classes of Shares dedicated to other investors, is payable quarterly to
Luxembourg authorities and calculated on the basis of the Net Assets of each Sub-Fund on the last day of the quarter.
The portion of the assets of any Sub-Fund invested in other Luxembourg UCI, already subject to this tax, is not subject to
the aforesaid tax.
No tax or charge is payable in Luxembourg following the issue of Shares, except for a capital duty of 1 250 EUR payable
by the Company on incorporation. Under Luxembourg law, no tax is payable in Luxembourg on capital gains made in
respect of any Shares.
Some Company income (in the form of dividends, interest or profits from sources outside Luxembourg) may be subject to
withholding tax, at a variable rate, which may not be recoverable.
There is no subscription tax (Taxe d’abonnement) payable for UCITS ETF Classes within the meaning of the article 175 (e)
of the amended Law of December 17, 2010 on undertakings for collective investment.

Class Monthly Hedged to EUR - Dist 0.40%
LYXOR Index Fund - Lyxor iBoxx $ Liquid Emerging Markets Sovereigns UCITS ETF Class Dist 0.30%
LYXOR Index Fund - Lyxor MSCI World Catholic Principles ESG (DR) UCITS ETF Class Acc 0.30%
LYXOR Index Fund - Lyxor MSCI Millennials ESG Filtered (DR) UCITS ETF Class Acc 0.15%
LYXOR Index Fund - Lyxor MSCI Future Mobility ESG Filtered (DR) UCITS ETF Class Acc 0.15%
LYXOR Index Fund - Lyxor MSCI Disruptive Technology ESG Filtered (DR) UCITS ETF Class Acc 0.15%
LYXOR Index Fund - Lyxor MSCI Digital Economy ESG Filtered (DR) UCITS ETF Class Acc 0.15%
LYXOR Index Fund - Lyxor MSCI Smart Cities ESG Filtered (DR) UCITS ETF Class Acc 0.15%
LYXOR Index Fund - Lyxor Robotics & AI UCITS ETF Class Acc 0.40%

Sub-Funds Class of shares
Management

fees p.a.
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As at April 30, 2021, the Company holds the following open futures contracts:
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EUREUR

Unrealised
appreciation/
depreciationCommitment

Number of
contracts

sold

Number of
contracts

boughtMaturityDetails
Currency
contract

LYXOR Index Fund - Lyxor Core Stoxx Europe 600 (DR)

29 90512 706 180-581Jun-21STOXX EUROP 600 FUTEUR

29 90512 706 180

EUREUR

Unrealised
appreciation/
depreciationCommitment

Number of
contracts

sold

Number of
contracts

boughtMaturityDetails
Currency
contract

LYXOR Index Fund - Lyxor Core Euro Stoxx 300 (DR)

6 6301 828 380-46Jun-21EURO STOXX 50EUR

6 6301 828 380

EUREUR

Unrealised
appreciation/
depreciationCommitment

Number of
contracts

sold

Number of
contracts

boughtMaturityDetails
Currency
contract

LYXOR Index Fund - Lyxor Core Euro Stoxx 50 (DR)

(19 190)3 577 266-90Jun-21EURO STOXX 50EUR

(19 190)3 577 266

EUREUR

Unrealised
appreciation/
depreciationCommitment

Number of
contracts

sold

Number of
contracts

boughtMaturityDetails
Currency
contract

LYXOR Index Fund - Lyxor MSCI EMU Growth (DR) UCITS ETF

1 000119 242-3Jun-21EURO STOXX 50EUR

1 000119 242

EUREUR

Unrealised
appreciation/
depreciationCommitment

Number of
contracts

sold

Number of
contracts

boughtMaturityDetails
Currency
contract

LYXOR Index Fund - Lyxor MSCI EMU Small Cap (DR) UCITS ETF

900317 9798-Jun-21EURO STOXX 50EUR

900317 979

EUREUR

Unrealised
appreciation/
depreciationCommitment

Number of
contracts

sold

Number of
contracts

boughtMaturityDetails
Currency
contract

LYXOR Index Fund - Lyxor MSCI EMU Value (DR) UCITS ETF

(4 060)1 152 675-29Jun-21EURO STOXX 50EUR

(4 060)1 152 675
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Lyxor Index Fund 

USDUSD

Unrealised
appreciation/
depreciationCommitment

Number of
contracts

sold

Number of
contracts

boughtMaturityDetails
Currency
contract

LYXOR Index Fund - Lyxor MSCI Smart Cities ESG Filtered (DR) UCITS ETF

6 503292 682-14Jun-21SP500 MIC EMIN FUTUSD

6 503292 682

USDUSD

Unrealised
appreciation/
depreciationCommitment

Number of
contracts

sold

Number of
contracts

boughtMaturityDetails
Currency
contract

LYXOR Index Fund - Lyxor MSCI Disruptive Technology ESG Filtered (DR) UCITS ETF

(39 111)2 717 761130-Jun-21SP500 MIC EMIN FUTUSD

(39 111)2 717 761

USDUSD

Unrealised
appreciation/
depreciationCommitment

Number of
contracts

sold

Number of
contracts

boughtMaturityDetails
Currency
contract

LYXOR Index Fund - Lyxor MSCI Future Mobility ESG Filtered (DR) UCITS ETF

21 648418 117-20Jun-21SP500 MIC EMIN FUTUSD

21 648418 117

USDUSD

Unrealised
appreciation/
depreciationCommitment

Number of
contracts

sold

Number of
contracts

boughtMaturityDetails
Currency
contract

LYXOR Index Fund - Lyxor MSCI Millennials ESG Filtered (DR) UCITS ETF

3062 7183-Jun-21SP500 MIC EMIN FUTUSD

3062 718

USDUSD

Unrealised
appreciation/
depreciationCommitment

Number of
contracts

sold

Number of
contracts

boughtMaturityDetails
Currency
contract

LYXOR Index Fund - Lyxor MSCI World Catholic Principles ESG (DR) UCITS ETF

38087 937-1Jun-21MSCI WORLD INDEXUSD

38087 937
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8 - Forward foreign exchange contracts
As at April 30, 2021, the Company holds the following open forward foreign exchange contracts:

Notes to the financial statements (continued)

APRIL 30, 2021
Lyxor Index Fund 

LYXOR Index Fund - Lyxor Core Stoxx Europe 600 (DR)

EUR

Unrealised
appreciation/
depreciation

Maturity dateSalePurchase

(12 280)04-May-211 874 825CHF1 695 331EUR
(722)04-May-21108 800CHF98 374EUR

(77)04-May-213 206 158DKK431 044EUR
(4)04-May-21124 200DKK16 697EUR

(501)04-May-211 426 504NOK142 118EUR
(43)04-May-21117 500NOK11 704EUR

(4 634)04-May-217 311 664SEK713 641EUR
(457)04-May-21694 700SEK67 789EUR

53 61005-May-212 297 007GBP2 695 283EUR
2 61305-May-21112 500GBP131 996EUR
(730)05-May-21197 600PLN42 587EUR

(9)05-May-212 500PLN539EUR
(1 069)02-Jun-211 983 625CHF1 805 902EUR

(10)02-Jun-213 330 358DKK447 763EUR
(2 484)02-Jun-212 409 507GBP2 767 449EUR

(127)02-Jun-211 544 004NOK154 170EUR
(9)02-Jun-21200 100PLN43 840EUR
1902-Jun-218 006 364SEK786 316EUR

33 085

LYXOR Index Fund - Lyxor ESG USD Corporate Bond (DR) UCITS ETF(1)

USD

Unrealised
appreciation/
depreciation

Maturity dateSalePurchase

1 054 53904-May-2144 245 670USD37 627 878EUR
63 51104-May-213 862 100USD3 260 753EUR
1 95204-May-2189 000USD75 549EUR
1 33904-May-2161 000USD51 781EUR

(76 890)04-May-212 741 002EUR3 223 000USD
(25 267)04-May-211 845 898EUR2 197 000USD

7 86504-May-211 831 754EUR2 213 100USD
(19 055)04-May-21679 272EUR798 720USD

1 007 994

LYXOR Index Fund - Lyxor ESG USD High Yield (DR) UCITS ETF(1)

USD

Unrealised
appreciation/
depreciation

Maturity dateSalePurchase

916 16104-May-2186 228 600USD72 386 068EUR
(5 065)04-May-211 388 500USD1 149 134EUR

911 096

(1) For more details, please refer to the Note 1 of this report.
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9 - Index Swaps
As at April 30, 2021, the Company holds the following swaps.
Counterparty’s countries are listed following the ISO 3166-1 standard.

The counterparty of the swaps is Société Générale (FR).

The counterparty of the swaps is Société Générale (FR).

The counterparty of the swaps is Société Générale (FR).

The counterparty of the swaps is Société Générale (FR).

The counterparty of the swaps is Société Générale (FR).

Notional

-
71 664 976

46 374 905 Bloomberg Barclays US Corporate FRN 2-7 Year Total
Return Index Hedged EUR

(812 186)

08/04/22 USD 46 112 909

08/04/22 Bloomberg Barclays US Corporate FRN 2-7 Year Total
Return Index Unhedged USD

USD 71 794 490
Basket of securities USD (118 719 585)

LYXOR Index Fund - Lyxor $ Floating Rate Note UCITS ETF

Maturity Date Underlying Currency
Market Value

(expressed in USD)

(expressed in USD)
Market Value

CurrencyUnderlyingMaturity DateNotional

LYXOR Index Fund - Lyxor BofAML $ Short Term High Yield Bond UCITS ETF

(32 669 700)USDBasket of securities31/05/21-
32 417 672USDBofA Merrill Lynch BB-CCC 1-3 Year US High Yield

Constrained Index
31/05/2131 092 647

(252 028)

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

LYXOR Index Fund - Lyxor BofAML € Short Term High Yield Bond UCITS ETF

(133 162 937)EURBasket of securities31/05/21-
132 857 991EURBofA Merrill Lynch BB-CCC 1-3 Year Euro Developed

Markets High Yield Constrained Index
31/05/21122 889 449

(304 946)

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

LYXOR Index Fund - Lyxor EuroMTS Covered Bond Aggregate UCITS ETF

(61 881 400)EURBasket of securities31/05/21-
61 830 499EURFTSE MTS Covered Bond (Mid Price) Index31/05/2162 544 443

(50 901)

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

LYXOR Index Fund - Lyxor Global High Yield Sustainable Exposure UCITS ETF

(23 317 628)USDBasket of securities14/01/22-
23 376 960USDBloomberg Barclays MSCI US Corporate High Yield

SRI Sustainable Index
14/01/2222 852 131

59 332
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Notes to the financial statements (continued)

The counterparty of the swaps is Société Générale (FR).

The counterparty of the swaps is Bofa Securities Europe SA (US).

The counterparty of the swaps is Société Générale (FR).

The counterparty of the swaps is Société Générale (FR).

The counterparty of the swaps is Société Générale (FR).

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

LYXOR Index Fund - Lyxor SG Global Value Beta UCITS ETF

(22 900 679)EURBasket of securities08/10/21-
23 091 986EURSG Global Value Beta Net Total Return Index08/10/2123 493 830

191 307

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

LYXOR Index Fund - Lyxor Stoxx Europe Select Dividend 30 UCITS ETF

(147 947 151)EURBasket of securities26/04/22-
148 747 933EURSTXE SD 30 EUR NRT26/04/22149 643 688

800 782

(1 360 425 472)EURBasket of securities03/02/22-
1 014 275 913EUREonia Index03/02/221 031 699 968

17 245 670EURSonia Index03/02/2214 485 002
317 208 854EURFed Funds Index03/02/22355 895 731

(11 695 035)

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

LYXOR Index Fund - Lyxor Smart Overnight Return

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

LYXOR Index Fund - Lyxor BTP Monthly (-1x) Inverse UCITS ETF 

(9 894 646)EURBasket of securities23/11/21-
9 891 320EURSGI Short x1 Euro BTP Futures Index23/11/219 816 325

(3 326)

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

LYXOR Index Fund - Crystal Europe Equity

(7 462 040)EURBasket of securities03/09/21-
7 480 932EURLyxor Crystal Dynamic LS Strategy EUR03/09/217 631 674

18 892
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The counterparty of the swaps is Société Générale (FR).

The counterparty of the swaps is Société Générale (FR).

The counterparty of the swaps is Barclays Bank Ireland (IRL).

The counterparty of the swaps is Société Générale (FR).

The counterparty of the swaps is Société Générale (FR).

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

LYXOR Index Fund - Lyxor Privex UCITS ETF

(28 731 698)EURBasket of securities29/11/21-
28 731 146EURPrivateEqtyTrU29/11/2125 618 908

(552)

(32 110 736)EURBasket of securities20/01/22-
32 384 321EUREPRA EUROPE NET RTN IDX20/01/2230 682 744

273 585

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

LYXOR Index Fund - Lyxor Stoxx Europe 600 Real Estate UCITS ETF 

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

LYXOR Index Fund - Lyxor FTSE EPRA/NAREIT United States UCITS ETF

(11 759 702)EURBasket of securities18/11/21-
11 866 155EUREPRA/NAREIT US NET $18/11/2111 335 766

106 453

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

LYXOR Index Fund - Lyxor FTSE EPRA/NAREIT Global Developed UCITS ETF

(157 136 022)EURBasket of securities08/10/21-
158 091 793EURFTSE E/N Dev Net TRI USD08/10/21137 501 911

955 771

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

LYXOR Index Fund - Lyxor Stoxx Europe 600 Construction & Materials UCITS ETF

(41 073 407)EURBasket of securities03/12/21-
41 130 344EURSTXE 600 Cn&Mt EUR NRT03/12/2137 124 106

56 937
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The counterparty of the swaps is Société Générale (FR).

The counterparty of the swaps is Société Générale (FR).

The counterparty of the swaps is Société Générale (FR).

The counterparty of the swaps is Société Générale (FR).

The counterparty of the swaps is Société Générale (FR).

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

LYXOR Index Fund - Lyxor Stoxx Europe 600 Financial Services UCITS ETF

(30 185 187)EURBasket of securities03/12/21-
30 209 890EURSTXE 600 FnSv EUR NRT03/12/2128 318 972

24 703

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

LYXOR Index Fund - Lyxor Stoxx Europe 600 Food & Beverage UCITS ETF

(164 335 206)EURBasket of securities03/12/21-
164 534 471EURSTXE 600 Fd&Bv EUR NRT03/12/21151 172 555

199 265

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

LYXOR Index Fund - Lyxor Stoxx Europe 600 Healthcare UCITS ETF

(370 306 094)EURBasket of securities03/12/21-
371 885 277EURSTXE 600 HECR EUR NRT03/12/21366 375 417

1 579 183

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

LYXOR Index Fund - Lyxor Stoxx Europe 600 Industrial Goods & Services UCITS ETF

(89 396 768)EURBasket of securities03/12/21-
89 204 488EURSTXE 600 Ig&S EUR NRT03/12/2179 885 752

(192 280)

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

LYXOR Index Fund - Lyxor Stoxx Europe 600 Insurance UCITS ETF

(69 330 899)EURBasket of securities03/12/21-
69 497 776EURSTXE 600 Ins EUR NRT03/12/2161 330 374

166 877
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The counterparty of the swaps is Bofa Securities Europe SA (US).

The counterparty of the swaps is Société Générale (FR).

The counterparty of the swaps is Société Générale (FR).

The counterparty of the swaps is Société Générale (FR).

The counterparty of the swaps is Société Générale (FR).

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

LYXOR Index Fund - Lyxor Stoxx Europe 600 Media UCITS ETF

(7 263 465)EURBasket of securities08/10/21-
7 331 453EURSTXE 600 Mda EUR NRT08/10/217 398 997

67 988

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

LYXOR Index Fund - Lyxor Stoxx Europe 600 Oil & Gas UCITS ETF

(313 379 738)EURBasket of securities03/12/21-
312 465 281EURSTXE 600 Oil&G EUR NRT03/12/21300 172 631

(914 457)

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

LYXOR Index Fund - Lyxor Stoxx Europe 600 Personal & Household Goods UCITS ETF

(30 737 136)EURBasket of securities03/12/21-
30 798 531EURSTXE 600 Pr&Ho EUR NRT03/12/2128 174 969

61 395

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

LYXOR Index Fund - Lyxor Stoxx Europe 600 Retail UCITS ETF

(8 284 765)EURBasket of securities08/10/21-
8 270 613EURSTXE 600 Rtl EUR NRT08/10/216 881 097

(14 152)

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

LYXOR Index Fund - Lyxor Stoxx Europe 600 Technology UCITS ETF

(133 420 715)EURBasket of securities03/12/21-
133 855 583EURSTXE 600 Tech EUR NRT03/12/21119 594 816

434 868
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The counterparty of the swaps is Société Générale (FR).

The counterparty of the swaps is Société Générale (FR).

The counterparty of the swaps is Société Générale (FR).

The counterparty of the swaps is Société Générale (FR).

The counterparty of the swaps is Société Générale (FR).

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

LYXOR Index Fund - Lyxor Stoxx Europe 600 Travel & Leisure UCITS ETF

(131 287 988)EURBasket of securities08/10/21-
131 708 412EURSTXE 600 Tr&Ls EUR NRT08/10/2189 935 069

420 424

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

LYXOR Index Fund - Lyxor Stoxx Europe 600 Utilities UCITS ETF

(93 552 949)EURBasket of securities03/12/21-
93 938 164EURSTXE 600 Util EUR NRT03/12/2196 682 958

385 215

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

LYXOR Index Fund - Lyxor Stoxx Europe 600 Automobiles & Parts UCITS ETF

(152 020 382)EURBasket of securities03/12/21-
152 089 571EURSTXE 600 Au&Pt EUR NRT03/12/21125 858 639

69 189

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

LYXOR Index Fund - Lyxor Stoxx Europe 600 Telecommunications UCITS ETF

(137 486 126)EURBasket of securities03/12/21-
137 847 119EURSTXE 600 Tr&Ls EUR NRT03/12/21125 675 719

360 993

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

LYXOR Index Fund - Lyxor Stoxx Europe 600 Banks UCITS ETF

(867 755 239)EURBasket of securities18/03/22-
870 276 010EURSTXE 600 Bnk EUR NRT18/03/22743 961 316

2 520 771
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The counterparty of the swaps is Société Générale (FR).

The counterparty of the swaps is Société Générale (FR).

The counterparty of the swaps is Société Générale (FR).

The counterparty of the swaps is Société Générale (FR).

Safekeeping of collateral granted by the collective investment undertaking as part of total return swaps.
LYXOR Index Fund - Lyxor Smart Overnight Return.

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

LYXOR Index Fund - Lyxor Stoxx Europe 600 Basic Resources UCITS ETF

(856 505 658)EURBasket of securities03/12/21-
854 204 412EURSTXE 600 BsRs EUR NRT03/12/21772 017 976

(2 301 246)

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

LYXOR Index Fund - Lyxor Stoxx Europe 600 Chemicals UCITS ETF

(30 614 325)EURBasket of securities03/12/21-
30 409 656EURSTXE 600 Chem EUR NRT03/12/21 28 098 586

(204 669)

(expressed in USD)
Market Value

CurrencyUnderlyingMaturity DateNotional

LYXOR Index Fund - Lyxor Robotics & AI UCITS ETF

(414 696 376)USDBasket of securities29/11/21-
411 474 538USDRise of the Robots NRT Index29/11/21392 004 725

(3 221 838)

(expressed in USD)
Market Value

CurrencyUnderlyingMaturity DateNotional

LYXOR Index Fund - Lyxor iBoxx $ Liquid Emerging Markets Sovereigns UCITS ETF

(368 325 546)USDBasket of securities10/12/21-
366 980 540USDMarkit iBoxx USD Liquid Emerging Markets

Sovereigns Mid Price TCA TRI
10/12/21352 145 073

(1 345 006)

Proportion of collateral held in segregated accounts,
or pooled accounts, or other accounts 1.15%
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10 - Securities lending
As at April 30, 2021, the market value of securities lent is as follows:

The counterparty of the security lending contract is Société Générale (FR).

Safekeeping of collateral received by the collective investment undertaking as part of securities lending
transactions as at April 30, 2021.
As at April 30, 2021, the collateral fully covered the market value of the securities lent into the following Sub-Fund:

Data on reuse of collateral
Non-cash collateral received by the Company may not be sold, re-invested or pledged.

54 131 872EURROYAL DUTCH SHELLEquity
29 779 508EURTELECOM ITALIA-RNCEquity
25 969 379EURSAFRANEquity

Equity PUBLICIS GROUPE EUR 13 181 405
19 918 931EURESSILOR LUXOTTEquity

Equity NINTENDO CO LTD JPY 147 496

170 967 861

LYXOR Index Fund -Lyxor Smart Overnight Return 
Collateral Amount

Received
(in Sub-Fund Currency) CurrencyIssuer NameInstrument Type

6 284 131CHFLAFARGEHOLCIM LTDEquity
5 501 559EURNEXI SPAEquity
2 179 764EURLEGRANDEquity

Equity WORLDLINE EUR 1 723 963
2 049 124EURPIRELLI C SPAEquity

Equity BUREAU VERITAS EUR 1 635 736
1 428 356USDTECHNIPFMC PLCEquity
1 422 760EURTELECOM ITALIA SPAEquity
1 126 873EURGETLINK SEEquity

Equity FAURECIA EUR 982 652
1 087 050EURHERA SPAEquity

977 149EURMEDIOBANCA SPAEquity
577 463EURUBISOFT ENTERTAINEquity

Equity EIFFAGE EUR 213 108
273 296AUDTRANSURBAN GROUPEquity

Equity CHUBU ELECT. POWER JPY 133 372
Equity RECRUIT HOLDING CO L JPY 129 102
Equity FUJIFILM HOLDINGS JPY 113 812

Market value of 
securities lentCurrencySub-Fund

163 316 292EURLYXOR Index Fund - Lyxor Smart Overnight Return
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11 - Dividends distribution
By the Circular Resolution dated December 02, 2020, the Board of Directors of the Company decided to pay these dividends
out of the capital attributable to the Sub-Funds on or around December 11, 2020, as shown in the table below. The
distribution amount was defined taking into account the number of Shares outstanding for the Sub-Funds at the record
date of December 08, 2020. The ex-dividend date is not eligible.
During the period ended April 30, 2021, the following dividends have been distributed:

LYXOR Index Fund - Lyxor Core Stoxx Europe 600 (DR)
Dividend 

per shareCurrencyDividend ex-dateClass name
0.55EUR09/12/2020Class UCITS ETF Monthly Hedged to EUR - Dist

LYXOR Index Fund - Lyxor Core Euro Stoxx 300 (DR)
Dividend 

per shareCurrencyDividend ex-dateClass name
0.60EUR09/12/2020Class UCITS ETF Dist

LYXOR Index Fund - Lyxor Core Euro Stoxx 50 (DR)
Dividend 

per shareCurrencyDividend ex-dateClass name
0.33EUR09/12/2020Class Dist

LYXOR Index Fund - Lyxor ESG USD Corporate Bond (DR) UCITS ETF(1)

Dividend 
per shareCurrencyDividend ex-dateClass name

1.45USD09/12/2020Class Dist
1.23EUR09/12/2020Class Monthly Hedged to EUR - Dist

LYXOR Index Fund - Lyxor $ Floating Rate Note UCITS ETF
Dividend 

per shareCurrencyDividend ex-dateClass name
0.39USD09/12/2020Class Dist
0.34EUR09/12/2020Class Monthly Hedged to EUR - Dist

LYXOR Index Fund - Lyxor EuroMTS 1-3Y Italy BTP Government Bond (DR) UCITS ETF
Dividend 

per shareCurrencyDividend ex-dateClass name
1.08EUR09/12/2020Class Dist

LYXOR Index Fund - Lyxor MSCI EMU Value (DR) UCITS ETF
Dividend 

per shareCurrencyDividend ex-dateClass name
0.48EUR09/12/2020Class Dist

Notes to the financial statements (continued)

(1) For more details, please refer to the Note 1 of this report.
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LYXOR Index Fund - Lyxor EuroMTS Covered Bond Aggregate UCITS ETF
Dividend 

per shareCurrencyDividend ex-dateClass name
0.70EUR09/12/2020Class Dist

LYXOR Index Fund - Lyxor Stoxx Europe Select Dividend 30 UCITS ETF
Dividend 

per shareCurrencyDividend ex-dateClass name
0.25EUR09/12/2020Class Dist

LYXOR Index Fund - Lyxor Stoxx Europe 600 Real Estate UCITS ETF
Dividend 

per shareCurrencyDividend ex-dateClass name
0.14EUR09/12/2020Class Dist

LYXOR Index Fund - Lyxor FTSE EPRA/NAREIT United States UCITS ETF
Dividend 

per shareCurrencyDividend ex-dateClass name
0.41EUR09/12/2020Class Dist EUR
0.20USD09/12/2020Class Dist USD

LYXOR Index Fund - Lyxor FTSE EPRA/NAREIT Global Developed UCITS ETF
Dividend 

per shareCurrencyDividend ex-dateClass name
0.38EUR09/12/2020Class Dist EUR
0.19USD09/12/2020Class Dist USD

LYXOR Index Fund - Lyxor Stoxx Europe 600 Construction & Materials UCITS ETF
Dividend 

per shareCurrencyDividend ex-dateClass name
0.26EUR09/12/2020Class Dist

LYXOR Index Fund - Lyxor Stoxx Europe 600 Financial Services UCITS ETF
Dividend 

per shareCurrencyDividend ex-dateClass name
1.03EUR09/12/2020Class Dist

LYXOR Index Fund - Lyxor Euro Government Bond 25+Y (DR) UCITS ETF
Dividend 

per shareCurrencyDividend ex-dateClass name
1.61EUR09/12/2020Class Dist
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LYXOR Index Fund - Lyxor Stoxx Europe 600 Healthcare UCITS ETF
Dividend 

per shareCurrencyDividend ex-dateClass name
0.40EUR09/12/2020Class Dist

LYXOR Index Fund - Lyxor Stoxx Europe 600 Industrial Goods & Services UCITS ETF
Dividend 

per shareCurrencyDividend ex-dateClass name
0.33EUR09/12/2020Class Dist

LYXOR Index Fund - Lyxor Stoxx Europe 600 Insurance UCITS ETF
Dividend 

per shareCurrencyDividend ex-dateClass name
0.33EUR09/12/2020Class Dist

LYXOR Index Fund - Lyxor Stoxx Europe 600 Media UCITS ETF
Dividend 

per shareCurrencyDividend ex-dateClass name
0.33EUR09/12/2020Class Dist

LYXOR Index Fund - Lyxor Stoxx Europe 600 Oil & Gas UCITS ETF
Dividend 

per shareCurrencyDividend ex-dateClass name
0.74EUR09/12/2020Class Dist

LYXOR Index Fund - Lyxor Stoxx Europe 600 Personal & Household Goods UCITS ETF
Dividend 

per shareCurrencyDividend ex-dateClass name
1.73EUR09/12/2020Class Dist

LYXOR Index Fund - Lyxor Stoxx Europe 600 Retail UCITS ETF
Dividend 

per shareCurrencyDividend ex-dateClass name
0.12EUR09/12/2020Class Dist

LYXOR Index Fund - Lyxor Stoxx Europe 600 Telecommunications UCITS ETF
Dividend 

per shareCurrencyDividend ex-dateClass name
0.31EUR09/12/2020Class Dist

LYXOR Index Fund - Lyxor Stoxx Europe 600 Food & Beverage UCITS ETF
Dividend 

per shareCurrencyDividend ex-dateClass name
0.64EUR09/12/2020Class Dist
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12 - Exchange rates
As of April 30, 2021, the following exchange rates have been used for the preparation of these financial statements:

LYXOR Index Fund - Lyxor Stoxx Europe 600 Automobiles & Parts UCITS ETF
Dividend 

per shareCurrencyDividend ex-dateClass name
0.89EUR09/12/2020Class Dist

LYXOR Index Fund - Lyxor Stoxx Europe 600 Basic Resources UCITS ETF
Dividend 

per shareCurrencyDividend ex-dateClass name
1.10EUR09/12/2020Class Dist

LYXOR Index Fund - Lyxor Stoxx Europe 600 Chemicals UCITS ETF
Dividend 

per shareCurrencyDividend ex-dateClass name
0.66EUR09/12/2020Class Dist

LYXOR Index Fund - Lyxor Stoxx Europe 600 Utilities UCITS ETF
Dividend 

per shareCurrencyDividend ex-dateClass name
0.74EUR09/12/2020Class Dist

1 USD = AUD1.29461 BRL1 USD = 5.42524
1 USD = CAD1.23023 CHF1 USD = 0.91207
1 USD = CNH6.46835 DKK1 USD = 6.17765
1 USD = EUR0.83070 GBP1 USD = 0.72225
1 USD = HKD7.76686 HUF1 USD = 299.17760
1 USD = ILS3.24335 JPY1 USD = 109.30499
1 USD = KRW1 112.35002 MXN1 USD = 20.17449
1 USD = NOK8.30819 NZD1 USD = 1.39375
1 USD = PLN3.78908 SEK1 USD = 8.45572
1 USD = SGD1.33037 THB1 USD = 31.13752
1 USD = TWD27.93300 ZAR1 USD = 14.50752
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13 - Tracking error
Calculation methodology: Tracking error has been calculated starting October 31, 2020 till April 30, 2021.
We have used a weekly tracking error based on Fridays’ figures.
Tracking error levels shown here below, are not representative of expected full year tracking errors for all of the sub-funds.

Sub-Fund
Share
Class TE 1 Year

LYXOR Index Fund - Lyxor Core Stoxx Europe 600 (DR) Class UCITS ETF Acc 0.121%
Class UCITS ETF Monthly Hedged to EUR - Dist 0.125%

LYXOR Index Fund - Lyxor Core Euro Stoxx 300 (DR) Class IE 0.084%
Class OE 0.085%
Class UCITS ETF Acc 0.084%
Class UCITS ETF Dist 0.084%

LYXOR Index Fund - Lyxor Core Euro Stoxx 50 (DR) Class SE 0.226%
Class UCITS ETF Acc         0.227%

LYXOR Index Fund - LYXOR ESG USD Corporate Bond (DR) UCITS ETF Class Dist 0.307%
Class Monthly Hedged to EUR - Dist 0.074%

LYXOR INDEX FUND - LYXOR ESG USD High Yield (DR) UCITS ETF Class Dist 0.354%
Class Monthly Hedged to EUR - Dist 0.356%

LYXOR Index Fund - Lyxor $ Floating Rate Note UCITS ETF Class Dist 0.003%
Class Monthly Hedged to EUR - Dist 0.003%

LYXOR Index Fund - Lyxor EuroMTS 1-3Y Italy BTP Government Bond (DR) UCITS ETF Class Dist 0.013%
LYXOR Index Fund - Lyxor EuroMTS 10Y Italy BTP Government Bond (DR) UCITS ETF Class Acc 0.026%
LYXOR Index Fund - Lyxor MSCI EMU Growth (DR) UCITS ETF Class Dist 0.060%
LYXOR Index Fund - Lyxor MSCI EMU Small Cap (DR) UCITS ETF Class Dist 0.091%
LYXOR Index Fund - Lyxor MSCI EMU Value (DR) UCITS ETF Class Dist 0.179%
LYXOR Index Fund - Lyxor BofAML $ Short Term High Yield Bond UCITS ETF Class Dist 0.004%

Class Monthly Hedged to EUR - Dist 0.005%
LYXOR Index Fund - Lyxor BofAML € Short Term High Yield Bond UCITS ETF Class Dist 0.004%
LYXOR Index Fund - Lyxor Euro Government Bond 25+Y (DR) UCITS ETF Class Acc 0.032%
LYXOR Index Fund - Lyxor EuroMTS Covered Bond Aggregate UCITS ETF Class Dist 0.002%
LYXOR Index Fund - Lyxor Global Gender Equality (DR) UCITS ETF Class Acc 0.101%
LYXOR Index Fund - LYXOR ESG Euro High Yield (DR) UCITS ETF Class Dist 0.223%
LYXOR Index Fund – Lyxor Global High Yield Sustainable Exposure UCITS ETF Class Acc 0.004%

Class Monthly Hedged to EUR - Acc 0.004%
LYXOR Index Fund - Lyxor SG Global Value Beta UCITS ETF Class Acc 0.033%
LYXOR Index Fund - Lyxor Stoxx Europe Select Dividend 30 UCITS ETF Class Dist 0.102%
LYXOR Index Fund - Lyxor BTP Monthly (-1x) Inverse UCITS ETF Class Acc 0.202%
LYXOR Index Fund - Lyxor Privex UCITS ETF Class Dist 0.095%
LYXOR Index Fund - Lyxor Stoxx Europe 600 Real Estate UCITS ETF Class Dist 0.088%
LYXOR Index Fund - Lyxor FTSE EPRA/NAREIT United States UCITS ETF Class Dist EUR 0.103%

Class Dist USD 0.102%
LYXOR Index Fund - Lyxor FTSE EPRA/NAREIT Global Developed UCITS ETF Class Dist EUR 0.051%

Class Dist USD 0.052%
LYXOR Index Fund - Lyxor STOXX Europe 600 Construction & Materials UCITS ETF Class Acc 0.106%
LYXOR Index Fund - Lyxor STOXX Europe 600 Financial Services UCITS ETF Class Acc 0.059%
LYXOR Index Fund - Lyxor STOXX Europe 600 Food & Beverage UCITS ETF Class Acc 0.094%
LYXOR Index Fund - Lyxor STOXX Europe 600 Healthcare UCITS ETF Class Acc 0.074%
LYXOR Index Fund - Lyxor STOXX Europe 600 Industrial Goods & Services UCITS ETF Class Acc 0.069%
LYXOR Index Fund - Lyxor STOXX Europe 600 Insurance UCITS ETF Class Acc 0.170%
LYXOR Index Fund - Lyxor STOXX Europe 600 Media UCITS ETF Class Acc 0.130%

Class Dist          0.132%
LYXOR Index Fund - Lyxor STOXX Europe 600 Oil & Gas UCITS ETF Class Acc 0.310%
LYXOR Index Fund - Lyxor STOXX Europe 600 Personal & Household Goods UCITS ETF Class Acc 0.059%
LYXOR Index Fund - Lyxor STOXX Europe 600 Retail UCITS ETF Class Acc 0.058%
LYXOR Index Fund - Lyxor STOXX Europe 600 Technology UCITS ETF Class Acc 0.054%
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14 - Subsequent events
The following Sub-Fund has been liquidated:
On May 17, 2021
• LYXOR Index Fund - Crystal Europe Equity.

15 - COVID-19
During the period, the world has experienced a global pandemic of Covid-19 affecting all continents without distinction.
Managers have adapted their working organisation to this new environment to maintain an efficient operating, trading and
investment process. The board of directors and the manager continue to monitor central banks measures on financial
markets and governments' efforts to support global economies ahead of the re-opening. Short term, the Board and the
manager will focus on how they will implement all necessary measures to favor the vaccination of their population and
contain the spread of the virus and its variants.

Sub-Fund
Share
Class TE 1 Year

LYXOR Index Fund - Lyxor STOXX Europe 600 Telecommunications UCITS ETF Class Acc 0.122%
LYXOR Index Fund - Lyxor STOXX Europe 600 Travel & Leisure UCITS ETF Class Acc 0.066%
LYXOR Index Fund - Lyxor STOXX Europe 600 Utilities UCITS ETF Class Acc 0.083%
LYXOR Index Fund - Lyxor STOXX Europe 600 Automobiles & Parts UCITS ETF Class Acc 0.123%
LYXOR Index Fund - Lyxor STOXX Europe 600 Banks UCITS ETF Class Acc 0.047%
LYXOR Index Fund - Lyxor STOXX Europe 600 Basic Resources UCITS ETF Class Acc 0.074%
LYXOR Index Fund - Lyxor STOXX Europe 600 Chemicals UCITS ETF Class Acc 0.137%
LYXOR Index Fund - Lyxor Robotics & AI UCITS ETF Class Acc 0.038%
LYXOR Index Fund - Lyxor MSCI Smart Cities ESG Filtered (DR) UCITS ETF Class Acc           0.218%
LYXOR Index Fund - Lyxor MSCI Digital Economy ESG Filtered (DR) UCITS ETF Class Acc           0.251%
LYXOR Index Fund - Lyxor MSCI Disruptive Technology ESG Filtered (DR) UCITS ETF Class Acc           0.376%
LYXOR Index Fund - Lyxor MSCI Future Mobility ESG Filtered (DR) UCITS ETF Class Acc           0.338%
LYXOR Index Fund - Lyxor MSCI Millennials ESG Filtered (DR) UCITS ETF Class Acc 0.301%
LYXOR Index Fund - Lyxor iBoxx $ Liquid Emerging Markets Sovereigns UCITS ETF Class Dist          0.016%

Class Monthly Hedged to EUR - Dist 0.017%
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Total return swaps1 -
Following the Regulation 2015/2365 of the European Parliament and of the Council of 25 November 2015 on transparency
of securities financing transactions, please find bellow details about total return swaps for the period ending April 30, 2021.

LYXOR Index Fund
- Lyxor $ Floating

Rate Note 
UCITS ETF

LYXOR Index Fund
- Lyxor BofAML $
Short Term High

Yield Bond 
UCITS ETF

LYXOR Index Fund
- Lyxor BofAML €
Short Term High

Yield Bond 
UCITS ETF

LYXOR Index Fund
- Lyxor EuroMTS

Covered Bond
Aggregate 
UCITS ETF

LYXOR Index Fund
- Lyxor Global High

Yield Sustainable
Exposure 

UCITS ETF

Amount of Total Return Swaps expressed in 
absolute amount 
(in the currency of the Sub-Fund)(1)

117 896 145 32 408 602 132 825 442 61 821 774 23 371 817

Proportion of AUM 100% 100% 100% 100% 100%

Maturity tenor of Total Return Swaps broken
down in the following maturity buckets

Less than one day - - - - -
One day to one week - - - - -
One week to one month - - - - -
One month to three months - 32 408 602 132 825 442 61 821 774 -
Three months to one year 117 896 145 - - - 23 371 817
Above one year - - - - -
Open maturity - - - - -
Total 117 896 145 32 408 602 132 825 442 61 821 774 23 371 817

Counterparty
Name of the counterparty see Note 9 see Note 9 see Note 9 see Note 9 see Note 9
Country of domicile of the couterparty see Note 9 see Note 9 see Note 9 see Note 9 see Note 9
Gross volume of the outstanding transactions see Note 9 see Note 9 see Note 9 see Note 9 see Note 9

Data on Collateral
Type of collateral
Cash - - - - -
Securities - - - - -
Quality of collateral 
Rating - - - - -

Maturity tenor of  the collateral broken down in
the following maturity buckets
Less than one day - - - - -
One day to one week - - - - -
One week to one month - - - - -
One month to three months - - - - -
Three months to one year - - - - -
Above one year - - - - -
Open maturity - - - - -
Total - - - - -

Safekeeping of collateral received by the fund
as part of Total Return Swap
Name of custodian - - - - -
Securities - - - - -
Cash - - - - -

Proportion of collateral granted - - - - -

All transactions are bilateral transactions.
(1) The amount of assets engaged in total return swaps is equal to the market value of the basket of securities engaged in total return swaps at the closing date, increased by the marked-to-
market value of the TRS at the closing date. 
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LYXOR Index Fund
- Lyxor SG Global

Value Beta 
UCITS ET

LYXOR Index Fund
- Lyxor Stoxx

Europe Select
Dividend 30 
UCITS ETF

LYXOR Index
Fund - Lyxor

Smart Overnight
Return

LYXOR Index Fund
- Lyxor BTP 

Monthly (-1x) 
Inverse 

UCITS ETF

LYXOR Index Fund -
Crystal 

Europe Equity

Amount of Total Return Swaps expressed in 
absolute amount 
(in the currency of the Sub-Fund)(1)

23 084 441 148 788 478 1 348 491 010 9 888 085 7 449 218

Proportion of AUM 100% 100% 100% 100% 100%

Maturity tenor of Total Return Swaps broken
down in the following maturity buckets

Less than one day - - - - -
One day to one week - - - - -
One week to one month - - - - -
One month to three months - - - - -
Three months to one year 23 084 441 148 788 478 1 348 491 010 9 888 085 7 449 218
Above one year - - - - -
Open maturity - - - - -
Total 23 084 441 148 788 478 1 348 491 010 9 888 085 7 449 218

Counterparty
Name of the counterparty see Note 9 see Note 9 see Note 9 see Note 9 see Note 9
Country of domicile of the couterparty see Note 9 see Note 9 see Note 9 see Note 9 see Note 9
Gross volume of the outstanding transactions see Note 9 see Note 9 see Note 9 see Note 9 see Note 9

Data on Collateral
Type of collateral
Cash - - - - -
Securities - - - - -
Quality of collateral 
Rating - - - - -

Maturity tenor of  the collateral broken down in
the following maturity buckets
Less than one day - - - - -
One day to one week - - - - -
One week to one month - - - - -
One month to three months - - - - -
Three months to one year - - - - -
Above one year - - - - -
Open maturity - - - - -
Total - - - - -

Safekeeping of collateral received by the fund
as part of Total Return Swap
Name of custodian - - - - -
Securities - - - - -
Cash - - - - -

Proportion of collateral granted - - - - -

(1) The amount of assets engaged in total return swaps is equal to the market value of the basket of securities engaged in total return swaps at the closing date, increased by the marked-to-
market value of the TRS at the closing date. 
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LYXOR Index Fund
- Lyxor Privex

UCITS ETF

LYXOR Index Fund
- Lyxor Stoxx

Europe 600 Real
Estate 

UCITS ETF

LYXOR Index Fund
- Lyxor FTSE

EPRA/NAREIT
United States

UCITS ETF

LYXOR Index Fund
- Lyxor FTSE

EPRA/NAREIT
Global Developed

UCITS ETF

LYXOR Index Fund
- Lyxor Stoxx

Europe
600 Construction

& Materials
UCITS ETF

Amount of Total Return Swaps expressed in 
absolute amount 
(in the currency of the Sub-Fund)(1)

28 715 267 32 375 844 11 864 675 158 034 519 41 120 258

Proportion of AUM 100% 100% 100% 100% 100%

Maturity tenor of Total Return Swaps broken
down in the following maturity buckets

Less than one day - - - - -
One day to one week - - - - -
One week to one month - - - - -
One month to three months - - - - -
Three months to one year 28 715 267 32 375 844 11 864 675 158 034 519 41 120 258
Above one year - - - - -
Open maturity - - - - -
Total 28 715 267 32 375 844 11 864 675 158 034 519 41 120 258

Counterparty
Name of the counterparty see Note 9 see Note 9 see Note 9 see Note 9 see Note 9
Country of domicile of the couterparty see Note 9 see Note 9 see Note 9 see Note 9 see Note 9
Gross volume of the outstanding transactions see Note 9 see Note 9 see Note 9 see Note 9 see Note 9

Data on Collateral
Type of collateral
Cash - - - - -
Securities - - - - -
Quality of collateral 
Rating - - - - -

Maturity tenor of the collateral broken down in
the following maturity buckets
Less than one day - - - - -
One day to one week - - - - -
One week to one month - - - - -
One month to three months - - - - -
Three months to one year - - - - -
Above one year - - - - -
Open maturity - - - - -
Total - - - - -

Safekeeping of collateral received by the fund
as part of Total Return Swap
Name of custodian - - - - -
Securities - - - - -
Cash - - - - -

Proportion of collateral granted - - - - -

(1) The amount of assets engaged in Total Return Swaps is equal to the market value of the basket of securities engaged in Total Return Swaps at the closing date, increased by the marked-
to-market value of the TRS at the closing date. 
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LYXOR Index Fund
- Lyxor Stoxx

Europe 600
Financial Services

UCITS ETF

LYXOR Index Fund
- Lyxor Stoxx

Europe 600 Food
& Beverage 
UCITS ETF

LYXOR Index Fund
- Lyxor Stoxx

Europe 600
Healthcare
UCITS ETF

LYXOR Index Fund
- Lyxor Stoxx

Europe 600
Industrial

Goods & Services
UCITS ETF

LYXOR Index Fund
- Lyxor Stoxx

Europe 600
Insurance

UCITS ETF

Amount of Total Return Swaps expressed in 
absolute amount 
(in the currency of the Sub-Fund)(1)

30 202 905 164 493 000 371 794 628 89 182 147 69 479 458

Proportion of AUM 100% 100% 100% 100% 100%

Maturity tenor of Total Return Swaps broken
down in the following maturity buckets

Less than one day - - - - -
One day to one week - - - - -
One week to one month - - - - -
One month to three months - - - - -
Three months to one year 30 202 905 164 493 000 371 794 628 89 182 147 69 479 458
Above one year - - - - -
Open maturity - - - - -
Total 30 202 905 164 493 000 371 794 628 89 182 147 69 479 458

Counterparty
Name of the counterparty see Note 9 see Note 9 see Note 9 see Note 9 see Note 9
Country of domicile of the couterparty see Note 9 see Note 9 see Note 9 see Note 9 see Note 9
Gross volume of the outstanding transactions see Note 9 see Note 9 see Note 9 see Note 9 see Note 9

Data on Collateral
Type of collateral
Cash - - - - -
Securities - - - - -
Quality of collateral 
Rating - - - - -

-
Maturity tenor of the collateral broken down in
the following maturity buckets
Less than one day - - - - -
One day to one week - - - - -
One week to one month - - - - -
One month to three months - - - - -
Three months to one year - - - - -
Above one year - - - - -
Open maturity - - - - -
Total - - - - -

Safekeeping of collateral received by the fund
as part of Total Return Swap
Name of custodian - - - - -
Securities - - - - -
Cash - - - - -

Proportion of collateral granted - - - - -

(1) The amount of assets engaged in Total Return Swaps is equal to the market value of the basket of securities engaged in Total Return Swaps at the closing date, increased by the marked-
to-market value of the TRS at the closing date. 
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LYXOR Index Fund
- Lyxor Stoxx

Europe 600 Media
UCITS ETF

LYXOR Index Fund
- Lyxor Stoxx

Europe 600 Oil &
Gas

UCITS ETF

LYXOR Index Fund -
Lyxor Stoxx
Europe 600
Personal &

Household Goods
UCITS ETF

LYXOR Index Fund
- Lyxor Stoxx

Europe 600 Retail
UCITS ETF

LYXOR Index Fund
- Lyxor Stoxx

Europe 600
Technology
UCITS ETF

Amount of Total Return Swaps expressed in 
absolute amount 
(in the currency of the Sub-Fund)(1)

7 331 216 312 385 701 30 790 089 8 268 458 133 822 885

Proportion of AUM 100% 100% 100% 100% 100%

Maturity tenor of Total Return Swaps broken
down in the following maturity buckets

Less than one day - - - - -
One day to one week - - - - -
One week to one month - - - - -
One month to three months - - - - -
Three months to one year 7 331 216 312 385 701 30 790 089 8 268 458 133 822 885
Above one year - - - - -
Open maturity - - - - -
Total 7 331 216 312 385 701 30 790 089 8 268 458 133 822 885

Counterparty
Name of the counterparty see Note 9 see Note 9 see Note 9 see Note 9 see Note 9
Country of domicile of the couterparty see Note 9 see Note 9 see Note 9 see Note 9 see Note 9
Gross volume of the outstanding transactions see Note 9 see Note 9 see Note 9 see Note 9 see Note 9

Data on Collateral
Type of collateral
Cash - - - - -
Securities - - - - -
Quality of collateral 
Rating - - - - -

Maturity tenor of the collateral broken down in
the following maturity buckets
Less than one day - - - - -
One day to one week - - - - -
One week to one month - - - - -
One month to three months - - - - -
Three months to one year - - - - -
Above one year - - - - -
Open maturity - - - - -
Total - - - - -

Safekeeping of collateral received by the fund
as part of Total Return Swap
Name of custodian - - - - -
Securities - - - - -
Cash - - - - -

Proportion of collateral granted - - - - -

(1) The amount of assets engaged in Total Return Swaps is equal to the market value of the basket of securities engaged in Total Return Swaps at the closing date, increased by the marked-
to-market value of the TRS at the closing date. 
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LYXOR Index Fund -
Lyxor Stoxx
Europe 600

Telecommunications
UCITS ETF

LYXOR Index Fund
- Lyxor Stoxx

Europe 600
Travel & Leisure

UCITS ETF

LYXOR Index Fund
- Lyxor Stoxx

Europe 600 
Utilities

UCITS ETF

LYXOR Index Fund
- Lyxor Stoxx

Europe 600
Automobiles &

Parts UCITS ETF

LYXOR Index Fund
- Lyxor Stoxx

Europe 600 Banks
UCITS ETF

Amount of Total Return Swaps expressed in 
absolute amount 
(in the currency of the Sub-Fund)(1)

137 814 396 131 677 132 93 915 026 152 046 025 870 070 632

Proportion of AUM 100% 100% 100% 100% 100%

Maturity tenor of Total Return Swaps broken
down in the following maturity buckets

Less than one day - - - - -
One day to one week - - - - -
One week to one month - - - - -
One month to three months - - - - -
Three months to one year 137 814 396 131 677 132 93 915 026 152 046 025 870 070 632
Above one year - - - - -
Open maturity - - - - -
Total 137 814 396 131 677 132 93 915 026 152 046 025 870 070 632

Counterparty
Name of the counterparty see Note 9 see Note 9 see Note 9 see Note 9 see Note 9
Country of domicile of the couterparty see Note 9 see Note 9 see Note 9 see Note 9 see Note 9
Gross volume of the outstanding transactions see Note 9 see Note 9 see Note 9 see Note 9 see Note 9

Data on Collateral
Type of collateral
Cash - - - - -
Securities - - - - -
Quality of collateral 
Rating - - - - -

Maturity tenor of the collateral broken down in
the following maturity buckets
Less than one day - - - - -
One day to one week - - - - -
One week to one month - - - - -
One month to three months - - - - -
Three months to one year - - - - -
Above one year - - - - -
Open maturity - - - - -
Total - - - - -

Safekeeping of collateral received by the fund
as part of Total Return Swap
Name of custodian - - - - -
Securities - - - - -
Cash - - - - -

Proportion of collateral granted - - - - -

(1) The amount of assets engaged in Total Return Swaps is equal to the market value of the basket of securities engaged in Total Return Swaps at the closing date, increased by the marked-
to-market value of the TRS at the closing date. 
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LYXOR Index Fund
- Lyxor Stoxx

Europe 600 Basic
Resources
UCITS ETF

LYXOR Index Fund
- Lyxor Stoxx

Europe 600
Chemicals
UCITS ETF

LYXOR Index Fund
- Lyxor Robotics & 

AI UCITS ETF

LYXOR Index Fund
- Lyxor iBoxx $

Liquid Emerging
Markets 

Sovereigns 
UCITS ETF

Amount of Total Return Swaps expressed in 
absolute amount 
(in the currency of the Sub-Fund)(1)

853 991 097 30 402 287 411 338 059 366 884 174

Proportion of AUM 100% 100% 100% 100%

Maturity tenor of Total Return Swaps broken
down in the following maturity buckets

Less than one day - - - -
One day to one week - - - -
One week to one month - - - -
One month to three months - - - -
Three months to one year 853 991 097 30 402 287 411 338 059 366 884 174
Above one year - - - -
Open maturity - - - -
Total 853 991 097 30 402 287 411 338 059 366 884 174

Counterparty
Name of the counterparty see Note 9 see Note 9 see Note 9 see Note 9
Country of domicile of the couterparty see Note 9 see Note 9 see Note 9 see Note 9
Gross volume of the outstanding transactions see Note 9 see Note 9 see Note 9 see Note 9

Data on Collateral
Type of collateral
Cash - - - -
Securities - - - -
Quality of collateral 
Rating - - - -

Maturity tenor of the collateral broken down in
the following maturity buckets
Less than one day - - - -
One day to one week - - - -
One week to one month - - - -
One month to three months - - - -
Three months to one year - - - -
Above one year - - - -
Open maturity - - - -
Total - - - -

Safekeeping of collateral received by the fund
as part of Total Return Swap
Name of custodian - - - -
Securities - - - -
Cash - - - -

Proportion of collateral granted - - - -

(1) The amount of assets engaged in total return swaps is equal to the market value of the basket of securities engaged in total return swaps at the closing date, increased by the marked-to-
market value of the TRS at the closing date. 

Returns and costs incurred from total return swaps transactions during the period ended April 30, 2021, are included in the valuation of the swaps. 
All transactions are bilateral transactions.
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2 - Securities lending
Following the Regulation 2015/2365 of the European Parliament and of the Council of 25 November 2015 on transparency
of securities financing transactions, please find bellow details about securities lending transactions for the period ending
April 30, 2021 :

LYXOR Index
Fund - Lyxor

Smart Overnight
Return

Amount of securities lent expressed in absolute
amount (in the currency of the Sub-Fund)

163 316 292

Proportion of total lendable Assets* 12.00%
Proportion of AUM 12.11%

Maturity tenor of the securities lent broken
down in the following maturity buckets

Less than one day -
One day to one week -
One week to one month -
One month to three months - 
Three months to one year -
Above one year -
Open maturity 163 316 292
Total 163 316 292

Counterparty
Name of the counterparty see Note 10
Country of domicile of the couterparty see Note 10
Gross volume of the outstanding transactions see Note 10

Data on Collateral
Type of collateral -
Cash -
Securities see Note 10
Quality of collateral 
Rating -

Maturity tenor of the collateral broken down in
the following maturity buckets
Less than one day -
One day to one week -
One week to one month -
One month to three months -
Three months to one year -
Above one year -
Open maturity 170 967 862
Total 170 967 862

Safekeeping of collateral received by the fund
as part of securities lending
Name of custodian Société Générale
Securities see Note 10
Cash -

Data on returns and costs for securities lending See Note Efficient
Portfolio Management

Techniques

All transactions are bilateral transactions.
* The proportion of total lendable assets represents the market value of the securities lent (see note 10)/ market value of the portfolio
of the Sub-Fund.
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Sub-Fund Currency
Ten largest collateral issuers across all SFTs
and total return swaps

Volumes of the
collateral

securities
and commodities

received

LYXOR Index Fund - Lyxor Smart Overnight Return EUR ROYAL DUTCH SHELL 54 131 872
EUR TELECOM ITALIA-RNC 29 779 508
EUR SAFRAN 25 969 379
EUR ESSILOR LUXOTT 19 918 931
EUR PUBLICIS GROUPE 13 181 405
EUR LAFARGEHOLCIM LTD 6 284 131
CHF NEXI SPA 5 501 559
EUR LEGRAND 2 179 764
EUR PIRELLI C SPA 2 049 124
EUR WORLDLINE 1 723 963



Efficient Portfolio Management Technique

313

LYXOR Index Fund
APRIL 30, 2021

The Sub-Fund Lyxor Index Fund - Lyxor Smart Overnight Return enters into securities lending transactions, concluded in
connection with a Total Return Swap (TRS). In this case, the Management Company uses Société Générale as counterparty
to both the TRS and the securities lending transactions.

Return and cost from the securities lending activities incurred during the period ended April 30, 2021 are included in the
valuation of the TRS.

Revenues arising from securities lending transactions benefit to the Fund via an amelioration of the price of the TRS, and
the Fund will not be charged additional direct and indirect operational costs/fees from the securities lending agent or the
Management Company.



Lyxor Index Fund
Unaudited semi-annual report
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