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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 any such 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 RCS website of Luxembourg (the “RESA”), in a Luxembourg 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.
This notice shall indicate the time and place of the general meeting, the admission conditions, the agenda and the quorum
and majority requirements.
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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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
132 032 868369 602 321943 349 978Securities portfolio at cost
8 892 42614 007 58328 030 609Net unrealised profit/ (loss)

140 925 294383 609 904971 380 5872Securities portfolio at market value
126 44542 73851 522 5952Cash at bank

---Receivable for Fund shares issued
10 2196 7132 987 555Receivable for securities sold

---Receivable on swaps
-10 618-Receivable on spot exchange

393 2551 127 5053 236 805Dividends receivable, net
---Interest receivable on bonds
---Income receivable on securities lending 
---2, 10Swaps at market value
-7 781134 0982, 8Unrealised appreciation on forward foreign exchange contracts

2 1904 7102 127 5602, 7Unrealised appreciation on financial futures contracts 
---2.10Formation expenses, net

99 509311 496564 926Other assets

141 556 912385 121 4651 031 954 126

LIABILITIES
-304 71711 122 152Bank Overdraft

4 07810 227-Payable for securities purchased
---Payable on swaps
---Payable on spot exchange

14 07947 689119 0703Management fees payable
---4Performance fees payable
---5Depositary fees payable

716897466Taxe d’abonnement payable
---5Administration fees payable
---5Registrar Agent fees payable 
---Professional fees payable
---Interest and bank charges payable
---2, 10Swaps at market value
--30 1022, 8Unrealised depreciation on forward foreign exchange contracts
--180 2512, 7Unrealised depreciation on financial futures contracts

3706 6269 887Other liabilities

18 598369 94811 462 208

141 538 314384 751 5171 020 491 918TOTAL NET ASSETS

Statement of Net Assets
(expressed in the Sub-Fund’s currency) 
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Lyxor Index Fund -
Lyxor $ Floating 

Rate Note 
UCITS ETF

Lyxor Index Fund -
Lyxor BofAML $ 
High Yield Bond

UCITS ETF

Lyxor Index Fund -
Lyxor USD Liquid
Investment Grade
Corporate Bonds

UCITS ETF

USDUSDUSDNotes

ASSETS
235 562 348131 969 535152 410 440Securities portfolio at cost
2 603 809587 2425 240 384Net unrealised profit/ (loss)

238 166 157132 556 777157 650 824Securities portfolio at market value
-9 067 7478Cash at bank
---Receivable for Fund shares issued

1 483 441-940 830Receivable for securities sold
1 235 0722 789 3512 830 808Receivable on swaps

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

1 287 794421 884816 595Interest receivable on bonds
---Income receivable on securities lending 

248 620 848138 009 979165 067 662Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts
---Unrealised appreciation on financial futures contracts 
---Formation expenses, net
---Other assets

490 793 312282 845 738327 306 727

LIABILITIES
953 593--Bank Overdraft

1 498 86711 825 8332 830 808Payable for securities purchased
266 05431 262940 830Payable on swaps

---Payable on spot exchange
26 50346 30517 890Management 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

239 453 952132 978 661158 467 420Swaps at market value
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
---Other liabilities

242 198 969144 882 061162 256 948

248 594 343137 963 677165 049 779TOTAL NET ASSETS

APRIL 30, 2019
Lyxor Index Fund

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

2
2

2, 10
2, 8
2, 7
2.10

3
4
5
6
5
5

2, 10
2, 8
2, 7



The accompanying notes form an integral part of these financial statements. 5

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
36 946 37599 718 46358 666 910Securities portfolio at cost
4 134 2612 018 677200 892Net unrealised profit/ (loss)
41 080 636101 737 14058 867 802Securities portfolio at market value

114 966-13 894Cash at bank
--2 211 998Receivable for Fund shares issued
---Receivable for securities sold
---Receivable on swaps
---Receivable on spot exchange

79 607636 29475 753Dividends receivable, net
-656 268218 649Interest receivable on bonds
---Income receivable on securities lending 
---Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts

1 120--Unrealised appreciation on financial futures contracts 
---Formation expenses, net

163130 001-Other assets

41 276 492103 159 70361 388 096

LIABILITIES
4 242114 039-Bank Overdraft
13 694-2 285 186Payable for securities purchased

---Payable on swaps
---Payable on spot exchange

26 84328 52815 717Management 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

52275916Other liabilities

44 831142 8422 301 819

41 231 661103 016 86159 086 277TOTAL NET ASSETS

APRIL 30, 2019
Lyxor Index Fund

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

2
2

2, 10
2, 8
2, 7
2.10

3
4
5
6
5
5

2, 10
2, 8
2, 7
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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
60 184 164123 512 429228 525 205Securities portfolio at cost

605 084(3 522 661)(2 003 564)Net unrealised profit/ (loss)
60 789 248119 989 768226 521 641Securities portfolio at market value

-32 827144 046Cash at bank
---Receivable for Fund shares issued

199 08012 891389 992Receivable for securities sold
563 164--Receivable on swaps

---Receivable on spot exchange
-440 913396 346Dividends receivable, net

287 548--Interest receivable on bonds
--1 057Income receivable on securities lending 

63 377 001--Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts
-4601 290Unrealised appreciation on financial futures contracts 
---Formation expenses, net
-237 14256 159Other assets

125 216 041120 714 001227 510 531

LIABILITIES
199 091238 565483 030Bank Overdraft
563 16433 361-Payable for securities purchased

---Payable on swaps
-423-Payable on spot exchange

19 415107 635142 981Management 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

61 076 796--Swaps at market value
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
-7 3093 345Other liabilities

61 858 466387 293629 356

63 357 575120 326 708226 881 175TOTAL NET ASSETS

APRIL 30, 2019
Lyxor Index Fund

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

2
2

2, 10
2, 8
2, 7
2.10

3
4
5
6
5
5

2, 10
2, 8
2, 7
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Lyxor Index Fund -
Lyxor Ultra Long

Duration Euro Govt
FTSE MTS 25+Y
(DR) UCITS ETF

Lyxor Index Fund -
Lyxor SG 

Japan Quality 
Income UCITS ETF

Lyxor Index Fund -
Lyxor BofAML € 

Short Term High Yield
Bond UCITS ETF

EURJPYEURNotes

ASSETS
62 853 855116 301 592118 357 302Securities portfolio at cost
5 117 354754 5013 729 169Net unrealised profit/ (loss)

67 971 209117 056 093122 086 471Securities portfolio at market value
158 422--Cash at bank

---Receivable for Fund shares issued
--121 597Receivable for securities sold
--434 583Receivable on swaps
---Receivable on spot exchange
---Dividends receivable, net

746 102-792 559Interest receivable on bonds
---Income receivable on securities lending 
-117 819 037124 882 301Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts
---Unrealised appreciation on financial futures contracts 
---Formation expenses, net
---Other assets

68 875 733234 875 130248 317 511

LIABILITIES
---Bank Overdraft
--434 583Payable for securities purchased
--121 597Payable on swaps
---Payable on spot exchange

11 34240 70832 808Management fees payable
---Performance fees payable
---Depositary fees payable
---Taxe d’abonnement payable
---Administration fees payable
---Registrar Agent fees payable 
---Professional fees payable

74--Interest and bank charges payable
-117 056 091122 879 030Swaps at market value
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
---Other liabilities

11 416117 096 799123 468 018

68 864 317117 778 331124 849 493TOTAL NET ASSETS

APRIL 30, 2019
Lyxor Index Fund

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

2
2

2, 10
2, 8
2, 7
2.10

3
4
5
6
5
5

2, 10
2, 8
2, 7
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Lyxor Index Fund -
Lyxor BofAML € 

High Yield 
Ex-Financial Bond

UCITS ETF

Lyxor Index Fund -
Lyxor Global Gender

Equality (DR) 
UCITS ETF

Lyxor Index Fund -
Lyxor EuroMTS
Covered Bond

Aggregate 
UCITS ETF

EURUSDEURNotes

ASSETS
104 469 95520 500 616132 494 499Securities portfolio at cost
2 017 025(193 205)2 117 481Net unrealised profit/ (loss)

106 486 98020 307 411134 611 980Securities portfolio at market value
-121 583-Cash at bank
---Receivable for Fund shares issued

1 445 484-7 030 453Receivable for securities sold
2 680 767-5 158 820Receivable on swaps

---Receivable on spot exchange
-23 570-Dividends receivable, net

955 890-681 884Interest receivable on bonds
---Income receivable on securities lending 

109 091 617-137 968 519Swaps at market value
-2 151-Unrealised appreciation on forward foreign exchange contracts
---Unrealised appreciation on financial futures contracts 
---Formation expenses, net
---Other assets

220 660 73820 454 715285 451 656

LIABILITIES
13 256105 543-Bank Overdraft

2 680 767-7 060 960Payable for securities purchased
1 432 234-5 128 313Payable on swaps

---Payable on spot exchange
42 3428 15219 939Management 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

107 442 869-135 293 864Swaps at market value
-2 832-Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
-941-Other liabilities

111 611 468117 468147 503 076

109 049 27020 337 247137 948 580TOTAL NET ASSETS

APRIL 30, 2019
Lyxor Index Fund

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

2
2

2, 10
2, 8
2, 7
2.10

3
4
5
6
5
5

2, 10
2, 8
2, 7
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Lyxor Index Fund -
Lyxor J.P. Morgan
Multi-factor World
Index UCITS ETF

Lyxor Index Fund -
Lyxor J.P. Morgan

Multi-factor Europe
Index UCITS ETF

Lyxor Index Fund -
Lyxor EuroMTS 10Y

Spain BONO
Government Bond

(DR) UCITS ETF

USDEUREURNotes

ASSETS
27 321 56646 151 007122 686 518Securities portfolio at cost

443 829197 7086 416 640Net unrealised profit/ (loss)
27 765 39546 348 715129 103 158Securities portfolio at market value

30 23144 01437 670Cash at bank
---Receivable for Fund shares issued

1 537 0874 476 874-Receivable for securities sold
-94 006-Receivable on swaps
---Receivable on spot exchange
---Dividends receivable, net
--1 407 403Interest receivable on bonds
---Income receivable on securities lending 

51 418--Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts
---Unrealised appreciation on financial futures contracts 
---Formation expenses, net
---Other assets

29 384 13150 963 609130 548 231

LIABILITIES
74--Bank Overdraft

1 532 5464 570 785-Payable for securities purchased
4 486--Payable on swaps

---Payable on spot exchange
9 70116 18235 601Management 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
--34Other liabilities

1 546 8074 586 96735 635

27 837 32446 376 642130 512 596TOTAL NET ASSETS

APRIL 30, 2019
Lyxor Index Fund

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

2
2

2, 10
2, 8
2, 7
2.10

3
4
5
6
5
5

2, 10
2, 8
2, 7
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Lyxor Index Fund -
Lyxor Stoxx 

Europe Select
Dividend 30 
UCITS ETF

Lyxor Index Fund -
Lyxor FTSE UK
Quality Low Vol

Dividend (DR) 
UCITS ETF

Lyxor Index Fund -
Lyxor SG Global

Value Beta 
UCITS ETF

EURGBPEURNotes

ASSETS
148 634 2211 514 287124 469 229Securities portfolio at cost

617 6135 7474 596 891Net unrealised profit/ (loss)
149 251 8341 520 034129 066 120Securities portfolio at market value

-644-Cash at bank
---Receivable for Fund shares issued

14 042 312-6 351 992Receivable for securities sold
15 351 927-88 957Receivable on swaps

---Receivable on spot exchange
-6 905-Dividends receivable, net
---Interest receivable on bonds
---Income receivable on securities lending 

150 187 050-132 651 898Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts
---Unrealised appreciation on financial futures contracts 
---Formation expenses, net
-17-Other assets

328 833 1231 527 600268 158 967

LIABILITIES
-2 305-Bank Overdraft

29 394 239-6 440 950Payable for securities purchased
---Payable on swaps
---Payable on spot exchange

37 95545246 753Management 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

149 251 834-129 066 120Swaps at market value
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
---Other liabilities

178 684 0282 757135 553 823

150 149 0951 524 843132 605 144TOTAL NET ASSETS

APRIL 30, 2019
Lyxor Index Fund

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency) 
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The accompanying notes form an integral part of these financial statements. 11

Lyxor Index Fund -
Lyxor BTP Monthly 

(-1x) Inverse
UCITS ETF

Lyxor Index Fund -
Lyxor Alpha 

Plus Fund

Lyxor Index Fund -
Lyxor Smart 

Cash

EUREUREURNotes

ASSETS
30 831 38895 503 3581 080 630 302Securities portfolio at cost

378 2222 311 33640 170 093Net unrealised profit/ (loss)
31 209 61097 814 6941 120 800 395Securities portfolio at market value

-3 412 548-Cash at bank
---Receivable for Fund shares issued

50 325--Receivable for securities sold
---Receivable on swaps
---Receivable on spot exchange
---Dividends receivable, net

122 966-2 766Interest receivable on bonds
---Income receivable on securities lending 

31 993 773-1 100 878 619Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts
---Unrealised appreciation on financial futures contracts 
-3 402-Formation expenses, net
--17Other assets

63 376 674101 230 6442 221 681 797

LIABILITIES
6-24Bank Overdraft
-20 000-Payable for securities purchased

50 325--Payable on swaps
---Payable on spot exchange

10 64160 774-Management fees payable
-99 665-Performance fees payable
-13 377-Depositary fees payable
-5979 136Taxe d’abonnement payable
-35 950213 595Administration fees payable
-1 239-Registrar Agent fees payable 
-6 390-Professional fees payable
-1 189-Interest and bank charges payable

31 332 576-1 120 803 161Swaps at market value
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
-2 784-Other liabilities

31 393 548241 9651 121 025 916

31 983 126100 988 6791 100 655 881TOTAL NET ASSETS

APRIL 30, 2019
Lyxor Index Fund

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

Equity

Lyxor Index Fund -
Lyxor 10Y US

Treasury Daily (-1x)
Inverse UCITS ETF

Lyxor Index Fund -
Lyxor Bund Daily 

(-1x) Inverse 
UCITS ETF

EURUSDEURNotes

ASSETS
14 587 5775 579 521331 054 117Securities portfolio at cost

635 626(12 236)3 767 455Net unrealised profit/ (loss)
15 223 2035 567 285334 821 572Securities portfolio at market value

---Cash at bank
---Receivable for Fund shares issued

254 2068960Receivable for securities sold
-113 77519 820 770Receivable on swaps
---Receivable on spot exchange
---Dividends receivable, net
-45 6221 829 530Interest receivable on bonds
---Income receivable on securities lending 

15 317 8735 839 448343 361 575Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts
---Unrealised appreciation on financial futures contracts 
---Formation expenses, net

494--Other assets

30 795 77611 566 138699 834 407

LIABILITIES
---Bank Overdraft

228 549113 77519 820 770Payable for securities purchased
25 656-960Payable on swaps

---Payable on spot exchange
69 6931 46045 181Management fees payable

---Performance fees payable
---Depositary fees payable

494--Taxe d’abonnement payable
8 616--Administration fees payable

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

15 223 2035 612 907336 651 102Swaps at market value
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
---Other liabilities

15 556 2115 728 142356 518 013

15 239 5655 837 996343 316 394TOTAL NET ASSETS

APRIL 30, 2019
Lyxor Index Fund

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

2
2

2, 10
2, 8
2, 7
2.10

3
4
5
6
5
5

2, 10
2, 8
2, 7



The accompanying notes form an integral part of these financial statements. 13

Lyxor Index Fund -
Lyxor Italia

Bond PIR (DR) 
UCITS ETF

Lyxor Index Fund -
Lyxor FTSE

Developed Europe
Infrastructure

UCITS ETF

Lyxor Index Fund -
Lyxor FTSE USA

Infrastructure
UCITS ETF

EUREURUSDNotes

ASSETS
9 777 94410 669 3541 097 090Securities portfolio at cost
(51 297)(14 128)53 779Net unrealised profit/ (loss)

9 726 64710 655 2261 150 869Securities portfolio at market value
108 753--Cash at bank

---Receivable for Fund shares issued
-1 657 30832 606Receivable for securities sold
-83 53119 995Receivable on swaps
---Receivable on spot exchange
---Dividends receivable, net

73 337--Interest receivable on bonds
---Income receivable on securities lending 
-10 750 4551 206 448Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts
---Unrealised appreciation on financial futures contracts 
---Formation expenses, net
---Other assets

9 908 73723 146 5202 409 918

LIABILITIES
15 512--Bank Overdraft

-1 740 83919 995Payable for securities purchased
--32 606Payable on swaps
---Payable on spot exchange

7 2174 642521Management fees payable
---Performance fees payable
---Depositary fees payable

410--Taxe d’abonnement payable
---Administration fees payable
---Registrar Agent fees payable 
---Professional fees payable
---Interest and bank charges payable
-10 655 2261 150 869Swaps at market value
---Unrealised depreciation on forward foreign exchange contracts

36 460--Unrealised depreciation on financial futures contracts
---Other liabilities

59 59912 400 7071 203 991

9 849 13810 745 8131 205 927TOTAL NET ASSETS

APRIL 30, 2019
Lyxor Index Fund

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

EPRA/NAREIT 
United States 

UCITS ETF

Lyxor Index Fund -
Lyxor FTSE

EPRA/NAREIT
Developed Europe

UCITS ETF

Lyxor Index Fund -
Lyxor Privex 

UCITS ETF

EUREUREURNotes

ASSETS
12 258 67411 934 15920 932 763Securities portfolio at cost

559 974315 4241 896 217Net unrealised profit/ (loss)
12 818 64812 249 58322 828 980Securities portfolio at market value

---Cash at bank
---Receivable for Fund shares issued

344 36812 286-Receivable for securities sold
165 820--Receivable on swaps

---Receivable on spot exchange
---Dividends receivable, net
---Interest receivable on bonds
---Income receivable on securities lending 

13 201 26112 310 50423 300 064Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts
---Unrealised appreciation on financial futures contracts 
---Formation expenses, net
---Other assets

26 530 09724 572 37346 129 044

LIABILITIES
---Bank Overdraft

510 188--Payable for securities purchased
-12 286-Payable on swaps
---Payable on spot exchange

4 6084 62914 125Management 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

12 818 64812 249 58322 828 980Swaps at market value
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
---Other liabilities

13 333 44412 266 49822 843 105

13 196 65312 305 87523 285 939TOTAL NET ASSETS

APRIL 30, 2019
Lyxor Index Fund

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency) 
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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
17 239 04114 318 835109 106 393Securities portfolio at cost

608 075859 1272 501 240Net unrealised profit/ (loss)
17 847 11615 177 962111 607 633Securities portfolio at market value

---Cash at bank
---Receivable for Fund shares issued

857 2641 319 3992 979 338Receivable for securities sold
-16 415109 482Receivable on swaps
---Receivable on spot exchange
-73 982-Dividends receivable, net
---Interest receivable on bonds
---Income receivable on securities lending 

17 954 94215 255 921116 399 089Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts
---Unrealised appreciation on financial futures contracts 
---Formation expenses, net
---Other assets

36 659 32231 843 679231 095 542

LIABILITIES
-48 731-Bank Overdraft

853 0711 335 8143 088 820Payable for securities purchased
4 19325 250-Payable on swaps

---Payable on spot exchange
4 8233 77146 330Management 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

17 847 11615 177 962111 607 633Swaps at market value
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
---Other liabilities

18 709 20316 591 528114 742 783

17 950 11915 252 151116 352 759TOTAL NET ASSETS

APRIL 30, 2019
Lyxor Index Fund

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency) 
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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
23 172 714321 642 04599 017 337Securities portfolio at cost
1 279 28412 756 3126 928 738Net unrealised profit/ (loss)
24 451 998334 398 357105 946 075Securities portfolio at market value

---Cash at bank
---Receivable for Fund shares issued

2 219 88445 100 387-Receivable for securities sold
40 490--Receivable on swaps

---Receivable on spot exchange
70 347185 967110 115Dividends receivable, net

---Interest receivable on bonds
---Income receivable on securities lending 

24 585 178336 124 348107 375 386Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts
---Unrealised appreciation on financial futures contracts 
---Formation expenses, net
---Other assets

51 367 897715 809 059213 431 576

LIABILITIES
-185 967110 114Bank Overdraft

2 260 37442 917 197-Payable for securities purchased
70 3472 183 190-Payable on swaps

---Payable on spot exchange
6 41890 93628 647Management 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

24 451 998334 398 357105 946 075Swaps at market value
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
---Other liabilities

26 789 137379 775 647106 084 836

24 578 760336 033 412107 346 740TOTAL NET ASSETS

APRIL 30, 2019
Lyxor Index Fund

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency) 
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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
392 123 1425 521 59290 757 638Securities portfolio at cost
18 759 01583 5332 484 996Net unrealised profit/ (loss)
410 882 1575 605 12593 242 634Securities portfolio at market value

---Cash at bank
---Receivable for Fund shares issued

20 755 196539 16214 057 240Receivable for securities sold
3 319 029--Receivable on swaps

---Receivable on spot exchange
271 136-115 396Dividends receivable, net

---Interest receivable on bonds
---Income receivable on securities lending 

412 913 9705 688 43393 799 422Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts
---Unrealised appreciation on financial futures contracts 
---Formation expenses, net
---Other assets

848 141 48811 832 720201 214 692

LIABILITIES
271 136-58 293Bank Overdraft

24 074 225517 13313 336 230Payable for securities purchased
-22 029778 111Payable on swaps
---Payable on spot exchange

106 9581 45429 270Management 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

410 882 1575 605 12593 242 634Swaps at market value
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
---Other liabilities

435 334 4766 145 741107 444 538

412 807 0125 686 97993 770 154TOTAL NET ASSETS

APRIL 30, 2019
Lyxor Index Fund

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency) 
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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
50 791 5847 710 88517 231 184Securities portfolio at cost
2 679 395241 4231 428 714Net unrealised profit/ (loss)
53 470 9797 952 30818 659 898Securities portfolio at market value

---Cash at bank
---Receivable for Fund shares issued

5 708 029999 191-Receivable for securities sold
27 98546 599201 568Receivable on swaps

---Receivable on spot exchange
--29 780Dividends receivable, net
---Interest receivable on bonds
---Income receivable on securities lending 

53 729 8188 040 96718 757 845Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts
---Unrealised appreciation on financial futures contracts 
---Formation expenses, net
-2 174-Other assets

112 936 81117 041 23937 649 091

LIABILITIES
-2 17429 778Bank Overdraft

5 736 0141 045 791201 568Payable for securities purchased
---Payable on swaps
---Payable on spot exchange

13 6282 1134 805Management 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

53 470 9797 952 30818 659 898Swaps at market value
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
---Other liabilities

59 220 6219 002 38618 896 049

53 716 1908 038 85318 753 042TOTAL NET ASSETS

APRIL 30, 2019
Lyxor Index Fund

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency) 
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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
36 542 82410 991 43567 458 446Securities portfolio at cost
1 825 512224 6093 048 332Net unrealised profit/ (loss)
38 368 33611 216 04470 506 778Securities portfolio at market value

---Cash at bank
---Receivable for Fund shares issued

993 627987 4255 480 783Receivable for securities sold
221 557-757 520Receivable on swaps

---Receivable on spot exchange
54 676-110 478Dividends receivable, net

---Interest receivable on bonds
---Income receivable on securities lending 

38 580 25911 260 82370 938 115Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts
---Unrealised appreciation on financial futures contracts 
---Formation expenses, net
---Other assets

78 218 45523 464 292147 793 674

LIABILITIES
54 676-110 478Bank Overdraft

1 215 183861 7606 238 302Payable for securities purchased
-125 665-Payable on swaps
---Payable on spot exchange

10 4752 97318 668Management 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

38 368 33611 216 04470 506 778Swaps at market value
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
---Other liabilities

39 648 67012 206 44276 874 226

38 569 78511 257 85070 919 448TOTAL NET ASSETS

APRIL 30, 2019
Lyxor Index Fund

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency) 
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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
192 222 890439 256 23142 258 653Securities portfolio at cost
5 723 44144 574 3161 361 814Net unrealised profit/ (loss)

197 946 331483 830 54743 620 467Securities portfolio at market value
---Cash at bank
---Receivable for Fund shares issued

11 233 8187 950 0594 028 555Receivable for securities sold
90 732-819 220Receivable on swaps

---Receivable on spot exchange
106 8761 929 477-Dividends receivable, net

---Interest receivable on bonds
---Income receivable on securities lending 

199 419 182486 412 17743 845 825Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts
---Unrealised appreciation on financial futures contracts 
---Formation expenses, net
---Other assets

408 796 939980 122 26092 314 067

LIABILITIES
106 8751 100 347-Bank Overdraft

11 324 5507 437 0654 847 775Payable for securities purchased
-1 342 121-Payable on swaps
---Payable on spot exchange

55 241126 91111 091Management 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

197 946 331483 830 54743 620 467Swaps at market value
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
---Other liabilities

209 432 997493 836 99148 479 333

199 363 942486 285 26943 834 734TOTAL NET ASSETS

APRIL 30, 2019
Lyxor Index Fund

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency) 
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Lyxor Index Fund -
Lyxor iBoxx $ Liquid

Emerging Markets
Sovereigns
UCITS ETF

Lyxor Index Fund -
Lyxor Robotics & AI

UCITS ETF

Lyxor Index Fund -
Lyxor Stoxx
Europe 600
Chemicals 
UCITS ETF

USDUSDEURNotes

ASSETS
360 834 265101 202 6969 999 310Securities portfolio at cost
4 431 85964 126338 775Net unrealised profit/ (loss)

365 266 124101 266 82210 338 085Securities portfolio at market value
20--Cash at bank
---Receivable for Fund shares issued

3 401 64711 983 6061 303 773Receivable for securities sold
5 684 6301 259 828-Receivable on swaps

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

3 340 344--Interest receivable on bonds
---Income receivable on securities lending 

383 560 932104 377 40710 431 722Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts
---Unrealised appreciation on financial futures contracts 
---Formation expenses, net
---Other assets

761 253 697218 887 66322 073 580

LIABILITIES
---Bank Overdraft

7 064 58013 243 4341 288 041Payable for securities purchased
2 021 698-15 733Payable on swaps

---Payable on spot exchange
110 46736 2662 936Management 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

368 606 468101 266 82310 338 085Swaps at market value
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
---Other liabilities

377 803 213114 546 52311 644 795

383 450 484104 341 14010 428 785TOTAL NET ASSETS

APRIL 30, 2019
Lyxor Index Fund

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

USDNotes

ASSETS
8 292 345 547Securities portfolio at cost
276 355 812Net unrealised profit/ (loss)

8 568 701 359Securities portfolio at market value
71 709 448Cash at bank
2 478 986Receivable for Fund shares issued

205 288 006Receivable for securities sold
70 004 645Receivable on swaps

11 900Receivable on spot exchange
10 617 256Dividends receivable, net
14 590 865Interest receivable on bonds

1 185Income receivable on securities lending 
5 904 858 991Swaps at market value

161 155Unrealised appreciation on forward foreign exchange contracts
2 395 306Unrealised appreciation on financial futures contracts 

3 813Formation expenses, net
1 571 334Other assets

14 852 394 249

LIABILITIES
17 370 373Bank Overdraft
267 123 141Payable for securities purchased
16 003 444Payable on swaps

474Payable on spot exchange
1 997 261Management fees payable
111 695Performance fees payable
14 992Depositary fees payable
13 609Taxe d’abonnement payable
289 321Administration fees payable
1 389Registrar Agent fees payable 
7 161Professional fees payable
1 415Interest and bank charges payable

5 845 598 643Swaps at market value
36 567Unrealised depreciation on forward foreign exchange contracts
242 868Unrealised depreciation on financial futures contracts
36 353Other liabilities

6 148 848 706

8 703 545 543TOTAL NET ASSETS

APRIL 30, 2019
Lyxor Index Fund

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency) 
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Lyxor Index Fund
APRIL 30, 2019

Statistical information

Lyxor Index Fund - Lyxor Core Stoxx Europe 600 (DR)
31/10/1731/10/1830/04/19Currency

Class SE
Number of shares 46 818.413 46 818.413 48 159.413
Net asset value per share EUR 1 911.5849 1 739.2611 1 844.5760

Class SE-W
Number of shares - 1.000 1.000
Net asset value per share EUR - 1 714.2100 1 817.3500

Class UCITS ETF Acc
Number of shares 5 713 983.000 9 941 255.000 2 646 549.000
Net asset value per share EUR 156.7968 142.6549 151.2780

Class UCITS ETF Monthly Hedged to EUR - Dist
Number of shares 336 061.000 325 861.000 216 618.000
Net asset value per share EUR 104.3265 96.1947 105.0031

511 945 6111 530 946 4741 020 491 918EURTotal Net Assets
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Lyxor Index Fund - Lyxor Core Euro Stoxx 300 (DR)
31/10/1731/10/1830/04/19Currency

Class IE
Number of shares 12 167.897 12 947.897 12 947.897
Net asset value per share EUR 1 523.3809 1 386.9638 1 517.8392

Class OE
Number of shares 1.000 1.000 1.000
Net asset value per share EUR 1 518.5000 1 381.7800 1 510.6900

Class SE
Number of shares 41 782.970 41 852.970 24 323.326
Net asset value per share EUR 1 536.3360 1 398.2746 1 529.2692

Class UCITS ETF Acc
Number of shares 1 639 760.000 1 991 061.000 691 722.000
Net asset value per share EUR 176.3474 160.4921 175.5088

Class UCITS ETF Dist
Number of shares 71 602.000 55 874.000 50 499.000
Net asset value per share EUR 145.6238 133.0788 150.2855

Class UCITS ETF Monthly Hedged to GBP - Acc
Number of shares 16 901.000 16 901.000 99 299.000
Net asset value per share GBP 123.4292 111.8704 121.5430

199 601 718405 598 971384 751 517EURTotal Net Assets

Lyxor Index Fund - Lyxor Core Euro Stoxx 50 (DR)
31/10/1731/10/1830/04/19Currency

Class IE
Number of shares - - 9.000
Net asset value per share EUR - - 1 242.6989

Class SE
Number of shares 6 264.509 6 264.509 6 264.509
Net asset value per share EUR 1 351.3037 1 214.0690 1 349.2937

Class UCITS ETF Acc
Number of shares 801 352.000 570 984.000 622 779.000
Net asset value per share EUR 166.0607 149.1885 165.7891

111 713 82792 789 812141 538 314EURTotal Net Assets

APRIL 30, 2019
Lyxor Index Fund

Statistical information (continued)
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Lyxor Index Fund - Lyxor USD Liquid Investment Grade Corporate Bonds UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Dist
Number of shares 1 127 000.000 1 492 000.000 1 718 000.000
Net asset value per share USD 101.3889 95.6822 104.3552

Class Monthly Hedged to EUR - Dist
Number of shares 495 000.000 815 000.000 1 335 000.000
Net asset value per share EUR 91.5453 87.7383 98.2991

332 157 890223 778 598165 049 779USDTotal Net Assets

Lyxor Index Fund - Lyxor BofAML $ High Yield Bond UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Dist
Number of shares 210 000.000 1 679 000.000 1 519 000.000
Net asset value per share USD 109.7116 104.2282 109.6238

Class Monthly Hedged to EUR - Dist
Number of shares 1 058 000.000 1 058 000.000 1 153 000.000
Net asset value per share EUR 96.9251 93.5515 102.0221

303 553 354287 145 849137 963 677USDTotal Net Assets

Lyxor Index Fund - Lyxor $ Floating Rate Note UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Dist
Number of shares 1 837 100.000 3 627 100.000 1 271 100.000
Net asset value per share USD 101.1460 100.8064 101.1187

Class Monthly Hedged to CHF - Dist
Number of shares 96 500.000 216 500.000 1 500.000
Net asset value per share CHF 95.9564 97.3467 100.1786

Class Monthly Hedged to EUR - Dist
Number of shares 444 000.000 794 000.000 81 000.000
Net asset value per share EUR 96.8066 98.0116 100.4084

Class Monthly Hedged to GBP - Dist
Number of shares 43 000.000 133 000.000 1 000.000
Net asset value per share GBP 98.4991 99.1410 100.4835

138 290 896491 610 249248 594 343USDTotal Net Assets
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Lyxor Index Fund - Lyxor EuroMTS 1-3Y Italy BTP Government Bond (DR) UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Acc
Number of shares 534 000.000 669 000.000 224 000.000
Net asset value per share EUR 110.6484 107.8961 110.4283

24 735 94772 182 49859 086 277EURTotal Net Assets

Lyxor Index Fund - Lyxor EuroMTS 10Y Italy BTP Government Bond (DR) UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Acc
Number of shares 752 000.000 769 000.000 340 000.000
Net asset value per share EUR 136.9905 125.1390 137.9420

46 900 29396 231 937103 016 861EURTotal Net Assets

Lyxor Index Fund - Lyxor MSCI EMU Growth (DR) UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Dist
Number of shares 309 469.000 291 158.000 337 424.000
Net asset value per share EUR 133.2335 117.9332 129.4009

43 662 98034 337 19641 231 661EURTotal Net Assets

Lyxor Index Fund - Lyxor MSCI EMU Small Cap (DR) UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Dist
Number of shares 786 005.000 932 636.000 1 125 408.000
Net asset value per share EUR 288.6510 266.1882 298.8955

336 379 467248 256 707226 881 175EURTotal Net Assets
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Lyxor Index Fund - Lyxor MSCI EMU Value (DR) UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Dist
Number of shares 1 062 037.000 1 847 637.000 2 228 699.000
Net asset value per share EUR 113.2980 106.9034 124.9224

278 414 635197 518 805120 326 708EURTotal Net Assets

Lyxor Index Fund - Lyxor BofAML $ Short Term High Yield Bond UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Dist
Number of shares 312 500.000 592 500.000 348 500.000
Net asset value per share USD 101.8376 98.5151 101.4287

Class Monthly Hedged to EUR - Dist
Number of shares 291 000.000 601 000.000 126 000.000
Net asset value per share EUR 96.6912 95.0469 100.4777

50 096 409123 093 71163 357 575USDTotal Net Assets

Lyxor Index Fund - Lyxor BofAML € Short Term High Yield Bond UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Dist
Number of shares 1 249 000.000 1 554 000.000 1 230 000.000
Net asset value per share EUR 99.9595 97.5088 102.9197

126 591 235151 528 809124 849 493EURTotal Net Assets

Lyxor Index Fund - Lyxor SG Japan Quality Income UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Dist
Number of shares 11 527.000 339 527.000 779 900.000
Net asset value per share JPY 10 218 10 228 11 049

8 616 869 8463 472 627 549117 778 331JPYTotal Net Assets
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Lyxor Index Fund - Lyxor Ultra Long Duration Euro Govt FTSE MTS 25+Y (DR) UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Acc
Number of shares 631 000.000 - -
Net asset value per share EUR 109.1352 - -

--68 864 317EURTotal Net Assets

Lyxor Index Fund - Lyxor EuroMTS Covered Bond Aggregate UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Dist
Number of shares 991 000.000 904 000.000 -
Net asset value per share EUR 139.2013 138.2203 -

-124 951 159137 948 580EURTotal Net Assets

Lyxor Index Fund - Lyxor Global Gender Equality (DR) UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Acc
Number of shares 1 801 396.000 4 576 296.000 1 000 000.000
Net asset value per share USD 10.6173 9.6384 9.9450

Class Monthly Hedged to EUR - Acc
Number of shares 100 000.000 100 000.000 -
Net asset value per share EUR 10.8074 9.8632 -

9 945 08345 225 92120 337 247USDTotal Net Assets

Lyxor Index Fund - Lyxor BofAML € High Yield Ex-Financial Bond UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Dist
Number of shares 953 000.000 933 000.000 -
Net asset value per share EUR 114.4273 110.7260 -

-103 307 375109 049 270EURTotal Net Assets
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Lyxor Index Fund - Lyxor EuroMTS 10Y Spain BONO Government Bond (DR) UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Acc
Number of shares 784 000.000 784 000.000 -
Net asset value per share EUR 166.4701 156.7108 -

-122 861 336130 512 596EURTotal Net Assets

Lyxor Index Fund - Lyxor J.P. Morgan Europe Low Beta Factor Index UCITS ETF
31/10/1731/10/1830/04/19Currency

Class C-EUR
Number of shares - - 19 000.000
Net asset value per share EUR - - 107.7058

2 046 411--EURTotal Net Assets

Lyxor Index Fund - Lyxor J.P. Morgan Europe Low Size Factor Index UCITS ETF
31/10/1731/10/1830/04/19Currency

Class C-EUR
Number of shares - - 38 000.000
Net asset value per share EUR - - 99.4721

3 779 942--EURTotal Net Assets

Lyxor Index Fund - Lyxor J.P. Morgan Europe Momentum Factor Index UCITS ETF
31/10/1731/10/1830/04/19Currency

Class C-EUR
Number of shares - - 30 000.000
Net asset value per share EUR - - 113.8712

3 416 137--EURTotal Net Assets
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Lyxor Index Fund - Lyxor J.P. Morgan Europe Value Factor Index UCITS ETF
31/10/1731/10/1830/04/19Currency

Class C-EUR
Number of shares - - 20 299.000
Net asset value per share EUR - - 99.6103

2 021 991--EURTotal Net Assets

Lyxor Index Fund - Lyxor J.P. Morgan Europe Quality Factor Index UCITS ETF
31/10/1731/10/1830/04/19Currency

Class C-EUR
Number of shares - - 56 000.000
Net asset value per share EUR - - 101.9907

5 711 485--EURTotal Net Assets

Lyxor Index Fund - Lyxor J.P. Morgan Multi-factor Europe Index UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Acc
Number of shares 378 000.000 378 000.000 712 000.000
Net asset value per share EUR 122.6895 113.6173 118.3965

84 298 31842 947 35746 376 642EURTotal Net Assets

Lyxor Index Fund - Lyxor J.P. Morgan Multi-factor World Index UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Acc
Number of shares 212 000.000 212 000.000 212 000.000
Net asset value per share USD 131.3081 121.9410 124.1681

26 323 64725 851 49427 837 324USDTotal Net Assets
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Lyxor Index Fund - Lyxor SG Global Value Beta UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Acc
Number of shares 1 154 984.000 1 662 884.000 3 722 927.000
Net asset value per share USD 128.6689 123.7322 131.0866

418 924 328181 591 633132 605 144EURTotal Net Assets

Lyxor Index Fund - Lyxor FTSE UK Quality Low Vol Dividend (DR) UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Dist
Number of shares 16 272.000 3 840.000 101 520.000
Net asset value per share GBP 93.7096 91.2555 96.7641

9 823 493350 4211 524 843GBPTotal Net Assets

Lyxor Index Fund - Lyxor Stoxx Europe Select Dividend 30 UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Dist
Number of shares 9 076 190.000 - -
Net asset value per share EUR 16.5431 - -

--150 149 095EURTotal Net Assets

Lyxor Index Fund - Lyxor Smart Cash
31/10/1731/10/1830/04/19Currency

Class IE
Number of shares 161 247.662 42 489.950 25 750.799
Net asset value per share EUR 990.9193 992.9079 996.2302

Class IG
Number of shares 200.000 1 000.000 1 000.000
Net asset value per share GBP 1 024.7766 1 020.6221 1 013.9053

Class IU
Number of shares 120 718.149 53 903.867 31 659.486
Net asset value per share USD 1 054.9330 1 041.2878 1 020.9144

Class UCITS ETF C-EUR
Number of shares 664 333.000 749 683.000 786 769.000
Net asset value per share EUR 990.9193 992.9079 996.2302

APRIL 30, 2019
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31/10/1731/10/1830/04/19Currency

Lyxor Index Fund - Lyxor Smart Cash

Class UCITS ETF C-GBP
Number of shares 13 295.000 12 712.000 45 264.000
Net asset value per share GBP 1 024.7766 1 020.6221 1 013.9053

Class UCITS ETF C-USD
Number of shares 161 431.000 189 488.000 220 533.000
Net asset value per share USD 1 054.9330 1 041.2878 1 020.9144

1 084 114 2711 025 265 0781 100 655 881EURTotal Net Assets

Lyxor Index Fund - Lyxor Alpha Plus Fund
31/10/1731/10/1830/04/19Currency

Class IE-D
Number of shares 1 003 933.381 1 003 933.381 1 003 933.381
Net asset value per share EUR 100.5930 100.1669 103.6277

104 035 285100 560 939100 988 679EURTotal Net Assets

Lyxor Index Fund - Lyxor BTP Monthly (-1x) Inverse UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Acc
Number of shares 737 000.000 2 342 000.000 6 802 000.000
Net asset value per share EUR 43.3963 48.2955 45.5500

309 831 352113 108 15231 983 126EURTotal Net Assets

Lyxor Index Fund - Lyxor Bund Daily (-1x) Inverse UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Acc
Number of shares 7 648 000.000 8 048 000.000 2 696 000.000
Net asset value per share EUR 44.8896 47.0056 48.3684

130 401 331378 301 741343 316 394EURTotal Net Assets
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Lyxor Index Fund - Lyxor 10Y US Treasury Daily (-1x) Inverse UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Acc
Number of shares 115 000.000 325 000.000 410 000.000
Net asset value per share USD 50.7652 52.4646 49.6814

20 369 35517 051 0005 837 996USDTotal Net Assets

Lyxor Index Fund - Crystal Europe Equity
31/10/1731/10/1830/04/19Currency

Class IE
Number of shares 14 879.110 29 722.758 24 387.000
Net asset value per share EUR 1 017.3633 981.4064 981.9278

Class OE
Number of shares 100.000 100.000 -
Net asset value per share EUR 1 021.0403 984.4206 -

23 946 27529 268 54715 239 565EURTotal Net Assets

Lyxor Index Fund - Lyxor FTSE USA Infrastructure UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Dist
Number of shares 9 900.000 59 900.000 579 900.000
Net asset value per share USD 121.8108 107.3723 104.0715

60 351 0826 431 6031 205 927USDTotal Net Assets

Lyxor Index Fund - Lyxor FTSE Developed Europe Infrastructure UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Dist
Number of shares 105 576.000 95 000.000 509 900.000
Net asset value per share EUR 101.7827 90.9472 98.9214

50 440 0228 639 99010 745 813EURTotal Net Assets
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Lyxor Index Fund - Lyxor Italia Bond PIR (DR) UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Acc
Number of shares 1 000 000.000 1 000 000.000 -
Net asset value per share EUR 9.8491 9.7114 -

-9 711 4099 849 138EURTotal Net Assets

Lyxor Index Fund - Lyxor Privex UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Dist
Number of shares 2 817 068.000 - -
Net asset value per share EUR 8.2660 - -

--23 285 939EURTotal Net Assets

Lyxor Index Fund - Lyxor FTSE EPRA/NAREIT Developed Europe UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Dist
Number of shares 287 844.000 - -
Net asset value per share EUR 42.7518 - -

--12 305 875EURTotal Net Assets
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Lyxor Index Fund - Lyxor FTSE EPRA/NAREIT United States UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Dist EUR
Number of shares 227 205.000 - -
Net asset value per share EUR 49.6638 - -

Class Dist USD
Number of shares 96 229.000 - -
Net asset value per share USD 22.2765 - -

--13 196 653EURTotal Net Assets
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Lyxor Index Fund - Lyxor FTSE EPRA/NAREIT Global Developed UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Dist EUR

116 352 759EURTotal Net Assets

Lyxor Index Fund - Lyxor Stoxx Europe 600 Construction & Materials UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Acc
Number of shares 274 545.000 - -
Net asset value per share EUR 55.5542 - -

--15 252 151EURTotal Net Assets

Lyxor Index Fund - Lyxor Stoxx Europe 600 Financial Services UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Acc
Number of shares 285 398.000 - -
Net asset value per share EUR 62.8950 - -

--17 950 119EURTotal Net Assets

APRIL 30, 2019
Lyxor Index Fund

Statistical information (continued)

Number of shares 1 756 836.000 - -
Net asset value per share EUR 46.2180 - -

Lyxor Index Fund - Lyxor Stoxx Europe 600 Food & Beverage UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Acc
Number of shares 1 255 637.000 - -
Net asset value per share EUR 85.4918 - -

--107 346 740EURTotal Net Assets

Class Dist USD
Number of shares 1 899 791 - -
Net asset value per share USD 20.7383 - -
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Lyxor Index Fund - Lyxor Stoxx Europe 600 Healthcare UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Acc
Number of shares 3 652 052.000 - -
Net asset value per share EUR 92.0122 - -

--336 033 412EURTotal Net Assets

Lyxor Index Fund - Lyxor Stoxx Europe 600 Industrial Goods & Services UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Acc
Number of shares 375 241.000 - -
Net asset value per share EUR 65.5012 - -

--24 578 760EURTotal Net Assets

Lyxor Index Fund - Lyxor Stoxx Europe 600 Insurance UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Acc
Number of shares 2 304 212.000 - -
Net asset value per share EUR 40.6951 - -

--93 770 154EURTotal Net Assets
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Lyxor Index Fund - Lyxor Stoxx Europe 600 Media UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Acc
Number of shares 152 577.000 - -
Net asset value per share EUR 37.2728 - -

--5 686 979EURTotal Net Assets
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Lyxor Index Fund - Lyxor Stoxx Europe 600 Oil & Gas UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Acc
Number of shares 8 946 860.000 - -
Net asset value per share EUR 46.1398 - -

--412 807 012EURTotal Net Assets

Lyxor Index Fund - Lyxor Stoxx Europe 600 Personal & Household Goods UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Acc
Number of shares 184 108.000 - -
Net asset value per share EUR 101.8589 - -

--18 753 042EURTotal Net Assets

Lyxor Index Fund - Lyxor Stoxx Europe 600 Retail UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Acc
Number of shares 202 975.000 - -
Net asset value per share EUR 39.6051 - -

--8 038 853EURTotal Net Assets
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31/10/1731/10/1830/04/19Currency

Class Acc
Number of shares 985 540.000 - -
Net asset value per share EUR 54.5043 - -

--53 716 190EURTotal Net Assets

Lyxor Index Fund - Lyxor Stoxx Europe 600 Telecommunications UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Acc
Number of shares 2 060 869.000 - -
Net asset value per share EUR 34.4124 - -

--70 919 448EURTotal Net Assets

Lyxor Index Fund - Lyxor Stoxx Europe 600 Technology UCITS ETF
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Lyxor Index Fund - Lyxor Stoxx Europe 600 Travel & Leisure UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Acc
Number of shares 398 448.000 - -
Net asset value per share EUR 28.2542 - -

--11 257 850EURTotal Net Assets

Lyxor Index Fund - Lyxor Stoxx Europe 600 Utilities UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Acc
Number of shares 868 134.000 - -
Net asset value per share EUR 44.4283 - -

--38 569 785EURTotal Net Assets
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Lyxor Index Fund - Lyxor Stoxx Europe 600 Automobiles & Parts UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Acc
Number of shares 687 309.000 - -
Net asset value per share EUR 63.7773 - -

--43 834 734EURTotal Net Assets

Lyxor Index Fund - Lyxor Stoxx Europe 600 Banks UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Acc
Number of shares 25 351 266.000 - -
Net asset value per share EUR 19.1818 - -

--486 285 269EURTotal Net Assets
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Lyxor Index Fund - Lyxor Stoxx Europe 600 Basic Resources UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Acc
Number of shares 3 373 485.000 - -
Net asset value per share EUR 59.0973 - -

--199 363 942EURTotal Net Assets

Lyxor Index Fund - Lyxor Stoxx Europe 600 Chemicals UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Acc
Number of shares 95 835.000 - -
Net asset value per share EUR 108.8202 - -

--10 428 785EURTotal Net Assets
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Statistical information (continued)

Lyxor Index Fund - Lyxor Robotics & AI UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Acc
Number of shares 4 937 441.000 3 299 941.000 -
Net asset value per share USD 21.1326 17.3959 -

-57 405 543104 341 140USDTotal Net Assets

Lyxor Index Fund - Lyxor iBoxx $ Liquid Emerging Markets Sovereigns UCITS ETF
31/10/1731/10/1830/04/19Currency

Class Dist
Number of shares 2 818 000.000 3 038 000.000 -
Net asset value per share USD 98.7531 91.6734 -

Class Monthly Hedged to EUR-Dist
Number of shares 1 006 000.000 676 000.000 -
Net asset value per share EUR 93.2782 87.9951 -

-345 902 960383 450 484USDTotal Net Assets
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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

0.03302 528305 272SEKAAK AB20 896
0.04405 125447 742EURAALBERTS INDUSTRIES NV11 575
0.02224 739265 504EURAAREAL BANK AG7 224
0.404 033 6583 737 523CHFABB LTD219 668
0.121 191 8511 369 933EURABN AMRO GROUP NV56 836
0.09919 1681 019 168EURACCOR SA24 472
0.04388 471391 553EURACKERMANS & VAN HAAREN NV2 709
0.131 359 7361 056 932EURACS ACTIVIDADES DE CONSTRUCCION Y SERVICIOS SA33 221
0.101 030 1471 185 304CHFADECCO GROUP AG - REG20 103
0.505 093 1224 051 913EURADIDAS AG - REG - REG22 231
0.07713 259596 181GBPADMIRAL GROUP PLC27 820
0.121 233 5201 093 583EURADYEN NV1 700
0.101 008 0011 131 256EURAEGON NV216 495
0.141 466 6551 386 413EURAENA SME SA8 870
0.06613 082523 771EURAEROPORTS DE PARIS3 376
0.111 092 045943 913EURAGEAS23 235
0.03306 791310 480GBPAGGREKO PLC30 911
0.04391 484474 126EURAIB GROUP PLC94 607
0.03295 765314 536EURAIR FRANCE-KLM28 715
0.606 144 0915 287 027EURAIR LIQUIDE SA51 827
0.828 404 9675 905 318EURAIRBUS SE68 961
0.04382 748312 154NOKAKER BP ASA13 038
0.202 080 6902 109 237EURAKZO NOBEL NV27 486
0.313 163 4282 189 007CHFALCON INC61 565
0.07742 462727 367SEKALFA LAVAL AB35 891
1.0911 003 3449 459 316EURALLIANZ SE - REG51 226
0.07763 342676 826EURALSTOM SA19 473
0.03337 339312 420EURALTEN SA3 467
0.03332 147331 414EURALTRAN TECHNOLOGIES28 621
0.373 755 9233 128 202EURAMADEUS IT GROUP SA - A52 960
0.05517 857414 644DKKAMBU A/S20 247
0.03339 440614 615CHFAMS AG9 017
0.05467 757476 171EURAMUNDI SA7 303
0.04365 415402 201EURANDRITZ AG8 598
0.262 647 5372 060 920GBPANGLO AMERICAN PLC114 866
0.808 180 9797 165 024EURANHEUSER-BUSCH INBEV SA/NV103 217
0.05494 396497 858GBPANTOFAGASTA PLC46 807
0.10971 0801 049 175DKKAP MOLLER - MAERSK A/S - B836
0.151 492 6821 963 207EURARCELORMITTAL77 229
0.05519 496369 626EURARGENX SE4 549
0.08791 495865 679EURARKEMA SA8 654
0.07675 169631 981EURAROUNDTOWN SA93 436
0.141 409 8781 238 262GBPASHTEAD GROUP PLC57 116
0.03310 007250 192EURASM INTERNATIONAL NV5 119

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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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)

0.939 531 3757 712 459EURASML HOLDING NV51 371
0.07673 873597 485EURASR NEDERLAND NV17 017
0.222 274 5472 057 314SEKASSA ABLOY AB119 613
0.09948 005844 643EURASSICURAZIONI GENERALI SPA54 798
0.131 293 8031 354 828GBPASSOCIATED BRITISH FOODS PLC43 463
1.0010 185 8398 558 547GBPASTRAZENECA PLC152 921
0.131 370 6271 410 714EURATLANTIA SPA56 358
0.212 155 3751 987 945SEKATLAS COPCO AB77 791
0.101 045 3741 310 003EURATOS SE11 390
0.02176 676284 660EURAURUBIS AG4 069
0.07745 415481 963GBPAUTO TRADER GROUP PLC113 335
0.03300 849295 750GBPAVEVA GROUP7 734
0.232 353 2892 619 385GBPAVIVA PLC471 014
0.585 966 4545 940 285EURAXA SA251 272
0.03319 110372 500EURAXEL SPRINGER SE6 319
0.03281 683274 076EURA2A SPA189 049
0.222 216 6992 508 910GBPBAE SYSTEMS PLC385 746
0.02243 243257 851GBPBALFOUR BEATTY PLC83 242
0.09900 367758 049CHFBALOISE HOLDING AG - REG5 889
0.434 359 9685 518 715EURBANCO BILBAO VIZCAYA ARGENTARIA SA804 719
0.04387 665539 612EURBANCO BPM SPA182 861
0.02243 835288 590EURBANCO COMERCIAL PORTUGUES SA974 951
0.07703 5421 128 823EURBANCO DE SABADELL SA679 095
0.00-46 344EURBANCO ESPIRITO SANTO SA40 319
0.878 840 39310 515 189EURBANCO SANTANDER SA1 959 524
0.06637 485785 961EURBANK OF IRELAND GROUP PLC112 036
0.05511 606484 239PLNBANK POLSKA KASA OPIEKI SA19 304
0.03354 250553 094EURBANKIA SA143 712
0.05554 492623 726EURBANKINTER SA77 900
0.363 717 0164 292 159GBPBARCLAYS PLC1 945 053
0.08856 913795 202GBPBARRATT DEVELOPMENTS PLC122 407
0.04428 102368 407CHFBARRY CALLEBAUT AG - REG262
0.798 035 2999 371 669EURBASF SE - REG110 847
0.656 678 48010 937 832EURBAYER AG112 546
0.292 935 2813 199 546EURBAYERISCHE MOTOREN WERKE AG38 673
0.04411 581373 161CHFBB BIOTECH AG6 686
0.03336 364373 324GBPBBA AVIATION PLC106 307
0.04426 762370 946GBPBEAZLEY PLC63 692
0.03301 072285 318EURBECHTLE AG3 294
0.111 155 7361 093 533EURBEIERSDORF AG11 861
0.05537 618525 120GBPBELLWAY PLC14 851
0.07680 288644 678GBPBERKELEY GROUP HOLDINGS15 570
0.535 365 0984 355 365GBPBHP GROUP PLC254 897
0.04363 797353 686EURBIOMERIEUX5 142
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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)

0.05471 138456 961GBPB&M EUROPEAN VALUE RETAIL SA102 665
0.656 603 0478 434 941EURBNP PARIBAS SA139 158
0.09873 692892 738SEKBOLIDEN AB33 009
0.05460 309444 912EURBOLLORE SA108 666
0.02224 335253 743EURBOLSAS Y MERCADOS ESPANOLES SHMSF SA8 874
0.02246 168289 728EURBOSKALIS WESTMINSTER10 093
0.121 187 3161 377 179EURBOUYGUES SA35 400
1.5715 901 08913 840 179GBPBP PLC2 445 326
0.09896 127916 540EURBRENNTAG AG18 646
0.949 628 55513 713 245GBPBRITISH AMERICAN TOBACCO PLC276 829
0.08807 243812 550GBPBRITISH LAND CO PLC116 826
0.03340 141272 889GBPBRITVIC PLC32 009
0.282 818 8033 021 052GBPBT GROUP PLC1 057 928
0.04402 370314 292GBPBTG PLC41 400
0.02243 128264 020CHFBUCHER INDUSTRIES AG - REG802
0.111 090 587985 425GBPBUNZL PLC40 603
0.111 164 940990 816GBPBURBERRY GROUP PLC49 650
0.08778 694722 502EURBUREAU VERITAS SA34 486
0.121 229 6421 710 889EURCAIXABANK SA433 125
0.212 182 5391 992 931EURCAPGEMINI SE20 190
0.03299 035340 444GBPCAPITA PLC201 699
0.04386 621328 930EURCARL ZEISS MEDITEC AG4 416
0.141 468 4911 236 626DKKCARLSBERG A/S - B12 751
0.09931 9011 045 189GBPCARNIVAL PLC19 854
0.121 250 3271 317 327EURCARREFOUR SA71 982
0.02235 389234 500EURCASINO GUICHARD PERRACHON SA6 449
0.05498 984426 952SEKCASTELLUM AB31 135
0.04407 144363 645PLNCD PROJEKT SA8 128
0.07693 013505 396EURCELLNEX TELECOM SAU25 274
0.03281 415247 586CHFCEMBRA MONEY BANK AG3 399
0.08854 3981 308 058GBPCENTRICA PLC691 278
0.09879 947775 781CHFCHOCOLADEFABRIKEN LINDT & SPRUENGLI AG - REG13
0.111 129 135917 925DKKCHR HANSEN HOLDING A/S12 415
0.03334 581226 067EURCHRISTIAN DIOR SE758
0.242 403 7652 893 660EURCIE DE SAINT-GOBAIN65 965
0.404 109 7643 937 119CHFCIE FINANCIERE RICHEMONT SA - REG62 998
0.242 499 3312 475 759EURCIE GENERALE DES ETABLISSEMENTS MICHELIN SCA21 705
0.04440 735353 746GBPCINEWORLD GROUP PLC119 144
0.04443 444480 499CHFCLARIANT AG - REG24 184
0.03331 324308 713GBPCLOSE BROTHERS GROUP PLC18 352
0.111 163 8921 226 393EURCNH INDUSTRIAL NV120 386
0.04379 562351 955EURCNP ASSURANCES18 040
0.04399 324437 558GBPCOBHAM PLC297 727
0.07764 094654 887GBPCOCA-COLA HBC AG23 964
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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)

0.03307 002287 255EURCOFINIMMO SA2 693
0.131 346 4151 002 942DKKCOLOPLAST A/S13 996
0.05497 437384 106EURCOLRUYT SA7 741
0.09961 3681 304 912EURCOMMERZBANK AG119 991
0.383 890 0743 361 076GBPCOMPASS GROUP PLC191 859
0.191 920 6902 592 911EURCONTINENTAL AG13 034
0.03271 109427 152GBPCONVATEC GROUP PLC168 213
0.10995 4751 571 758EURCOVESTRO AG20 420
0.07717 574640 600EURCOVIVIO7 436
0.181 850 5582 038 193EURCREDIT AGRICOLE SA151 313
0.343 482 2073 108 792CHFCREDIT SUISSE GROUP AG - REG292 403
0.303 046 4252 942 662EURCRH PLC101 785
0.09959 418785 825GBPCRODA INTERNATIONAL PLC15 919
0.03353 880491 338GBPCYBG PLC149 711
0.01142 780160 867GBPDAILY MAIL & GENERAL TRUST PLC18 682
0.626 287 4186 937 065EURDAIMLER AG107 772
0.555 601 7695 124 714EURDANONE77 716
0.131 367 8132 562 782DKKDANSKE BANK A/S86 503
0.04379 069385 350EURDASSAULT AVIATION SA281
0.232 368 9351 629 159EURDASSAULT SYSTEMES SE16 795
0.05493 384346 373EURDAVIDE CAMPARI-MILANO SPA54 912
0.10974 246933 646GBPDCC PLC12 230
0.04383 010375 485GBPDECHRA PHARMACEUTICALS PLC12 378
0.06650 496600 873EURDELIVERY HERO SE15 831
0.03342 691321 127DKKDEMANT A/S12 183
0.05471 453419 106GBPDERWENT LONDON PLC12 785
0.171 697 6263 200 209EURDEUTSCHE BANK AG - REG230 374
0.272 726 3772 248 888EURDEUTSCHE BOERSE AG22 930
0.06617 108680 764EURDEUTSCHE LUFTHANSA AG - REG28 676
0.363 664 4934 069 299EURDEUTSCHE POST AG - REG118 592
0.575 837 1615 637 892EURDEUTSCHE TELEKOM AG - REG391 388
0.161 613 3781 453 336EURDEUTSCHE WOHNEN SE40 264
1.0910 974 0768 324 147GBPDIAGEO PLC291 754
0.03273 842287 733EURDIASORIN SPA3 144
0.06635 859666 928GBPDIRECT LINE INSURANCE GROUP PLC165 943
0.02209 066258 632CHFDKSH HOLDING AG3 817
0.191 899 0371 789 164NOKDNB ASA111 102
0.03291 006292 657SEKDOMETIC GROUP AB35 703
0.06655 694823 833GBPDS SMITH PLC157 890
0.171 775 3831 367 766DKKDSV A/S21 552
0.03321 980430 114CHFDUFRY AG - REG3 694
0.03324 410380 424GBPEASYJET PLC23 969
0.121 213 081758 361EUREDENRED28 876
0.101 036 931947 627EUREDP - ENERGIAS DE PORTUGAL SA306 875
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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)

0.111 101 1871 043 789EUREIFFAGE SA11 828
0.07760 346689 903EURELECTRICITE DE FRANCE SA59 217
0.04402 252390 023GBPELECTROCOMPONENTS PLC53 562
0.06620 681726 758SEKELECTROLUX AB28 345
0.05469 703393 373SEKELEKTA AB - B44 483
0.04371 122493 259EURELIS SA23 341
0.07687 258628 555EURELISA OYJ18 167
0.05550 546549 271CHFEMS-CHEMIE HOLDING AG1 019
0.07695 223637 107EURENAGAS SA27 371
0.08848 533724 971EURENDESA SA38 205
0.525 286 7374 906 266EURENEL SPA937 531
0.292 963 5323 186 150EURENGIE SA224 425
0.464 665 5044 557 705EURENI SPA306 578
0.252 541 6532 553 135EURE.ON SE265 641
0.07699 615608 433SEKEPIROC AB - A75 905
0.262 640 4752 481 394NOKEQUINOR ASA132 967
0.131 296 4461 273 420EURERSTE GROUP BANK AG36 315
0.373 815 7283 819 276EURESSILORLUXOTTICA SA35 168
0.202 037 8581 742 673SEKESSITY AB77 047
0.04383 676374 972EUREURAZEO SE5 485
0.05552 840634 683EUREUROFINS SCIENTIFIC SE1 355
0.04398 462332 519EUREURONEXT NV6 432
0.03268 397347 455EUREUTELSAT COMMUNICATIONS SA16 681
0.05533 564589 252EUREVONIK INDUSTRIES AG20 089
0.03322 986273 606EUREVOTEC AG14 628
0.05467 767399 652GBPEVRAZ PLC64 072
0.08811 629733 313EUREXOR NV13 673
0.282 842 5591 999 930GBPEXPERIAN PLC109 825
0.04419 091315 767SEKFABEGE AB33 865
0.03333 329265 298SEKFASTIGHETS AB BALDER - B11 830
0.04404 758516 636EURFAURECIA SA8 939
0.171 771 5681 690 019GBPFERGUSON PLC27 995
0.181 826 2231 442 702EURFERRARI NV15 124
0.131 307 7401 058 362EURFERROVIAL SA59 551
0.181 825 3171 936 983EURFIAT CHRYSLER AUTOMOBILES NV132 905
0.05557 025405 889EURFINECOBANK BANCA FINECO SPA47 467
0.02221 408277 373DKKFLSMIDTH & CO A/S - B4 949
0.03335 306413 108CHFFLUGHAFEN ZURICH AG2 282
0.10994 526946 396EURFORTUM OYJ52 788
0.03331 394357 302EURFRAPORT AG FRANKFURT AIRPORT SERVICES WORLDWIDE4 488
0.03323 010416 285EURFREENET AG15 455
0.191 931 2692 091 600EURFRESENIUS MEDICAL CARE AG & CO KGAA25 764
0.252 503 0523 191 938EURFRESENIUS SE & CO KGAA49 487
0.03325 287381 538EURFUCHS PETROLUB SE - PFD8 388
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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)

0.06587 502473 821EURGALAPAGOS NV5 757
0.03274 489295 139CHFGALENICA AG6 034
0.09886 628907 422EURGALP ENERGIA SGPS SA59 227
0.04445 121640 982EURGEA GROUP AG17 862
0.161 672 5321 634 232CHFGEBERIT AG - REG4 470
0.09875 798912 988EURGECINA SA6 580
0.111 098 5321 126 152DKKGENMAB A/S7 422
0.04429 116507 607CHFGEORG FISCHER AG - REG495
0.02253 930253 716EURGERRESHEIMER AG3 790
0.03329 739298 165SEKGETINGE AB - B26 286
0.07757 063563 903EURGETLINK SE - REG52 757
0.222 218 4241 763 546CHFGIVAUDAN SA - REG960
0.04393 925331 192NOKGJENSIDIGE FORSIKRING ASA22 785
0.04401 014377 665EURGLANBIA PLC24 467
1.0810 966 6149 613 394GBPGLAXOSMITHKLINE PLC599 177
0.505 149 7695 366 215GBPGLENCORE PLC1 454 575
0.07734 821484 718DKKGN STORE NORD A/S16 102
0.03257 511215 178GBPGREAT PORTLAND ESTATES PLC29 336
0.03278 963286 093GBPGREENE KING PLC37 412
0.03313 481299 470EURGRENKE AG3 312
0.09880 571840 643EURGRIFOLS SA35 593
0.08829 787860 488EURGROUPE BRUXELLES LAMBERT SA9 737
0.05533 259725 150GBPGVC HOLDINGS PLC70 223
0.05470 942557 633GBPG4S PLC187 255
0.03279 561358 404DKKH LUNDBECK A/S7 454
0.09959 105632 028GBPHALMA PLC45 818
0.03346 299531 806GBPHAMMERSON PLC92 481
0.10973 728773 208EURHANNOVER RUECK SE - REG7 245
0.08855 620616 292GBPHARGREAVES LANSDOWN PLC32 589
0.03311 605361 353GBPHAYS PLC176 696
0.131 283 9761 425 514EURHEIDELBERGCEMENT AG17 833
0.111 094 750957 145EURHEINEKEN HOLDING NV12 090
0.272 764 3982 400 496EURHEINEKEN NV28 724
0.03259 939282 924EURHELLA GMBH & CO KGAA5 364
0.04448 487377 600CHFHELVETIA HOLDING AG - REG791
0.191 940 3402 332 468EURHENKEL AG & CO KGAA - PFD21 502
0.151 494 7541 749 212SEKHENNES & MAURITZ AB - B96 180
0.03298 585267 039EURHERA SPA94 072
0.222 261 6831 676 675EURHERMES INTERNATIONAL3 606
0.161 604 2361 438 799SEKHEXAGON AB - B32 996
0.02215 278261 235SEKHEXPOL AB30 995
0.03315 044315 620GBPHIKMA PHARMACEUTICALS PLC15 340
0.07694 019564 640GBPHISCOX LTD35 640
0.03291 802316 377EURHOCHTIEF AG2 194
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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)

0.04444 413322 319GBPHOMESERVE PLC35 211
0.04438 913384 590GBPHOWDEN JOINERY GROUP PLC74 274
1.8819 069 27319 922 813GBPHSBC HOLDINGS PLC2 457 338
0.05474 654547 482EURHUGO BOSS AG7 636
0.04393 020385 390EURHUHTAMAKI OYJ11 556
0.04406 741393 764SEKHUSQVARNA AB - B50 006
0.575 826 4064 403 733EURIBERDROLA SA719 487
0.03306 738287 735SEKICA GRUPPEN AB9 514
0.03258 089262 607EURICADE3 387
0.03263 982368 578GBPIG GROUP HOLDINGS PLC44 514
0.03307 654614 357EURILIAD SA3 392
0.04456 984337 153EURIMCD NV6 347
0.02186 739284 236EURIMERYS SA3 933
0.04422 302464 187GBPIMI PLC34 558
0.323 271 7753 801 692GBPIMPERIAL BRANDS PLC115 459
0.04358 128420 916GBPINCHCAPE PLC50 100
0.353 617 4863 804 314EURINDUSTRIA DE DISENO TEXTIL SA134 130
0.04431 956430 634SEKINDUSTRIVARDEN AB - A20 938
0.282 885 4502 869 070EURINFINEON TECHNOLOGIES AG - REG137 239
0.131 369 0071 150 171GBPINFORMA PLC151 074
0.525 333 5276 561 844EURING GROEP NV469 666
0.05542 730570 005EURINGENICO GROUP SA7 221
0.03354 087352 509GBPINMARSAT PLC55 831
0.03288 128275 534EURINMOBILIARIA COLONIAL SOCIMI SA30 029
0.04382 692340 343EURINNOGY SE9 246
0.131 309 2541 141 742GBPINTERCONTINENTAL HOTELS GROUP PLC22 655
0.05487 994390 118GBPINTERMEDIATE CAPITAL GROUP PLC35 491
0.07755 642824 118GBPINTERNATIONAL CONSOLIDATED AIRLINES GROUP SA120 205
0.03337 445253 032EURINTERPUMP GROUP SPA10 079
0.121 212 2061 089 783GBPINTERTEK GROUP PLC19 478
0.454 603 1025 185 776EURINTESA SANPAOLO SPA1 969 663
0.04427 340465 084GBPINVESTEC PLC75 745
0.232 335 6802 077 323SEKINVESTOR AB - B54 970
0.04458 873495 784EURIPSEN SA4 408
0.05527 586596 087DKKISS A/S19 028
0.03328 262282 516EURITALGAS SPA59 040
0.08772 244876 468GBPITV PLC485 810
0.05537 556615 950GBPJ SAINSBURY PLC207 690
0.03264 815277 700EURJCDECAUX SA9 069
0.04428 529445 676EURJERONIMO MARTINS SGPS SA29 513
0.04450 178623 888GBPJOHN WOOD GROUP PLC82 252
0.09931 984876 533GBPJOHNSON MATTHEY PLC24 009
0.111 161 8041 224 926CHFJULIUS BAER GROUP LTD27 011
0.02241 154316 391GBPJUPITER FUND MANAGEMENT PLC55 238
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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)

0.06578 601596 398GBPJUST EAT PLC71 158
0.03293 608378 968DKKJYSKE BANK A/S - REG8 176
0.202 075 0092 119 535EURKBC GROUP NV31 430
0.474 746 6893 223 405EURKERING SA9 007
0.181 833 8251 529 680EURKERRY GROUP PLC18 375
0.04381 558370 652EURKESKO OYJ - B8 241
0.04394 700343 817PLNKGHM POLSKA MIEDZ SA16 464
0.02215 839295 944SEKKINDRED GROUP PLC27 773
0.08782 365884 531GBPKINGFISHER PLC254 661
0.09872 062652 090EURKINGSPAN GROUP PLC18 602
0.07757 671759 557SEKKINNEVIK AB29 195
0.05478 432522 851EURKION GROUP AG7 838
0.08814 267859 814EURKLEPIERRE SA25 711
0.05561 053469 253EURKNORR-BREMSE AG5 805
0.232 387 2512 125 966EURKONE OYJ - B48 859
0.03292 023286 534EURKONECRANES OYJ7 867
0.303 065 7542 572 441EURKONINKLIJKE AHOLD DELHAIZE NV142 859
0.222 230 0061 671 635EURKONINKLIJKE DSM NV21 895
0.111 164 6111 140 463EURKONINKLIJKE KPN NV425 662
0.424 243 6903 708 311EURKONINKLIJKE PHILIPS NV111 779
0.03317 960304 152EURKONINKLIJKE VOPAK NV7 999
0.04417 630511 815EURK+S AG23 099
0.09876 762938 144CHFKUEHNE + NAGEL INTERNATIONAL AG - REG6 763
0.262 643 9522 619 588CHFLAFARGEHOLCIM LTD - REG57 644
0.03305 530330 716EURLAGARDERE SCA12 594
0.09904 307899 532GBPLAND SECURITIES GROUP PLC84 224
0.05511 859635 148EURLANXESS9 939
0.08791 198667 198EURLEG IMMOBILIEN AG7 626
0.232 327 9872 073 181GBPLEGAL & GENERAL GROUP PLC719 358
0.212 109 7441 926 324EURLEGRAND SA32 200
0.05501 397537 027EURLEONARDO SPA48 703
1.0510 683 4429 057 372EURLINDE PLC66 605
0.616 251 8856 377 395GBPLLOYDS BANKING GROUP PLC8 589 472
0.07728 842660 917CHFLOGITECH INTERNATIONAL SA - REG20 892
0.222 213 4741 662 970GBPLONDON STOCK EXCHANGE GROUP PLC37 950
0.242 476 5402 195 891CHFLONZA GROUP AG - REG8 987
0.03285 663271 746SEKLOOMIS AB - B8 671
0.717 240 0095 444 626EURL’OREAL SA29 539
0.03315 437318 564PLNLPP SA158
0.03271 337259 960SEKLUNDBERGFORETAGEN AB - B8 906
0.06625 174466 803SEKLUNDIN PETROLEUM AB21 431
1.1111 247 7867 915 068EURLVMH MOET HENNESSY LOUIS VUITTON SE32 224
0.03353 989390 740GBPMAN GROUP PLC194 321
0.03320 922329 712EURMAPFRE SA119 971
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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)

0.06652 187697 694GBPMARKS & SPENCER GROUP PLC196 101
0.08801 936769 733EURMEDIOBANCA BANCA DI CREDITO FINANZIARIO SPA84 861
0.06593 758522 851GBPMEGGITT PLC93 759
0.141 379 1001 258 003GBPMELROSE INDUSTRIES PLC586 322
0.151 479 9381 355 472EURMERCK KGAA15 598
0.04369 710383 199GBPMERLIN ENTERTAINMENTS PLC86 789
0.05535 438493 794EURMERLIN PROPERTIES SOCIMI SA44 069
0.03306 802328 993EURMETRO AG20 318
0.05512 928447 276EURMETSO OYJ15 445
0.09933 363944 287GBPMICRO FOCUS INTERNATIONAL PLC41 406
0.08779 855603 464EURMONCLER SPA21 325
0.08822 998901 276GBPMONDI PLC42 100
0.03339 721371 872EURMORPHOSYS AG3 843
0.101 021 029870 798NOKMOWI ASA52 943
0.131 316 077903 111EURMTU AERO ENGINES AG6 276
0.394 024 4813 300 866EURMUENCHENER RUECKVERSICHERUNGS-GESELLSCHAFT AG IN

MUENCHEN - REG
18 047

0.394 002 8633 982 360GBPNATIONAL GRID PLC411 561
0.06584 611700 229EURNATIXIS SA111 397
0.101 051 286817 207EURNATURGY ENERGY GROUP SA41 520
0.04358 775271 753EURNEMETSCHEK SE2 181
0.151 509 978918 316EURNESTE OYJ51 290
0.323 233 5042 926 407CHFNESTLE SA37 661
0.111 113 694898 525GBPNEXT PLC16 604
0.05489 034340 160SEKNIBE INDUSTRIER AB  - B40 833
0.04370 128405 403GBPNMC HEALTH PLC11 275
0.161 597 8701 450 688EURNN GROUP NV41 161
0.313 182 5673 250 755EURNOKIA OYJ680 181
0.05496 891592 605EURNOKIAN RENKAAT OYJ16 663
0.262 700 8503 737 444SEKNORDEA BANK ABP384 957
0.06626 035915 386NOKNORSK HYDRO ASA164 152
2.2122 429 10122 868 224CHFNOVARTIS AG - REG307 824
0.909 235 3558 479 872DKKNOVO NORDISK A/S211 823
0.111 099 2891 131 896DKKNOVOZYMES A/S - B26 457
0.03280 080280 578CHFOC OERLIKON CORP AG - REG24 049
0.111 122 840469 274GBPOCADO GROUP PLC70 844
0.07757 741729 248GBPOLD MUTUAL LTD531 662
0.08822 303823 150EUROMV AG17 221
0.343 454 2993 512 703EURORANGE SA247 354
0.04372 390402 764EURORION OYJ - B12 568
0.07694 774812 780NOKORKLA ASA99 545
0.06630 134581 146EURORPEA5 797
0.141 396 985982 027DKKORSTED A/S20 466
0.03356 367688 893EUROSRAM LICHT AG11 688
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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)

0.07724 620870 112EURPADDY POWER BETFAIR PLC9 703
0.04452 250908 571DKKPANDORA A/S12 093
0.03321 292319 448CHFPARGESA HOLDING SA - BR4 575
0.171 783 2251 507 260CHFPARTNERS GROUP HOLDING AG2 653
0.09910 743799 279GBPPEARSON PLC94 305
0.04441 880440 132GBPPENNON GROUP PLC50 743
0.373 819 2803 098 612EURPERNOD RICARD SA24 585
0.10996 9081 065 707GBPPERSIMMON PLC38 327
0.161 614 9701 335 546EURPEUGEOT SA69 134
0.07731 518672 512GBPPHOENIX GROUP HOLDINGS PLC87 038
0.03299 954328 545EURPIRELLI & C SPA46 090
0.08853 928850 415PLNPOLSKI KONCERN NAFTOWY ORLEN SA37 413
0.03265 112309 594PLNPOLSKIE GORNICTWO NAFTOWE I GAZOWNICTWO SA196 098
0.04370 408361 931GBPPOLYMETAL INTERNATIONAL PLC39 477
0.111 142 8031 100 839EURPORSCHE AUTOMOBIL HOLDING SE - PFD18 480
0.05535 765373 524EURPOSTE ITALIANE SPA56 337
0.10973 7401 024 978PLNPOWSZECHNA KASA OSZCZEDNOSCI BANK POLSKI SA106 460
0.07671 428630 959PLNPOWSZECHNY ZAKLAD UBEZPIECZEN SA68 584
0.04394 664768 251EURPROSIEBENSAT.1 MEDIA SE28 120
0.05473 202501 340EURPROXIMUS SADP18 966
0.626 316 2366 171 953GBPPRUDENTIAL PLC312 954
0.05556 286774 325EURPRYSMIAN SPA32 361
0.04442 592379 279CHFPSP SWISS PROPERTY AG - REG4 860
0.141 394 7631 484 550EURPUBLICIS GROUPE SA26 376
0.05559 773426 490EURPUMA SE1 015
0.09959 151766 806EURQIAGEN NV27 858
0.03356 838295 628GBPQUILTER PLC207 857
0.04388 687459 813EURRAIFFEISEN BANK INTERNATIONAL AG16 352
0.07729 938734 056EURRANDSTAD NV14 335
0.636 407 7846 517 572GBPRECKITT BENCKISER GROUP PLC88 889
0.04437 890410 573EURRECORDATI SPA12 167
0.09965 675915 830EURRED ELECTRICA CORP SA52 241
0.494 967 6584 317 455GBPRELX PLC242 777
0.03332 165319 124EURREMY COINTREAU SA2 796
0.151 519 2231 981 989EURRENAULT SA24 979
0.101 009 259752 900GBPRENTOKIL INITIAL PLC222 464
0.262 627 5822 633 053EURREPSOL SA173 667
0.04439 510514 098EURREXEL SA36 687
0.05537 791500 362EURRHEINMETALL AG5 257
0.07688 646521 696GBPRIGHTMOVE PLC109 507
0.676 861 0325 593 776GBPRIO TINTO PLC132 096
0.808 182 4228 374 207CHFROCHE HOLDING AG34 789
0.03257 446342 043DKKROCKWOOL INTERNATIONAL A/S1 081
0.242 434 1562 287 369GBPROLLS-ROYCE HOLDINGS PLC228 791
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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)

0.04381 711329 846GBPROTORK PLC105 206
0.151 526 7091 656 229GBPROYAL BANK OF SCOTLAND GROUP PLC547 761
1.5015 249 81414 180 782EURROYAL DUTCH SHELL PLC - A535 457
0.03354 905605 375GBPROYAL MAIL PLC120 686
0.03334 156337 809DKKROYAL UNIBREW A/S5 230
0.04450 207468 023GBPRPC GROUP PLC49 052
0.08781 416858 793GBPRSA INSURANCE GROUP PLC123 938
0.02232 715307 074EURRTL GROUP SA4 645
0.05509 862555 580EURRUBIS SCA10 448
0.151 482 9651 361 708EURRWE AG65 128
0.08816 2591 067 044EURRYANAIR HOLDINGS PLC68 392
0.03328 771389 597SEKSAAB AB11 209
0.565 675 5913 907 085EURSAFRAN SA43 692
0.111 141 3841 033 250GBPSAGE GROUP PLC135 262
0.03313 642259 487EURSAIPEM SPA69 436
0.03262 918290 756NOKSALMAR ASA6 500
0.242 450 0842 612 953EURSAMPO OYJ - A60 110
0.212 189 0781 921 152SEKSANDVIK AB132 781
1.0410 563 20410 048 958EURSANOFI136 317
0.03353 408331 525PLNSANTANDER BANK POLSKA SA3 821
1.4814 957 96011 887 170EURSAP SE130 546
0.07673 037404 308EURSARTORIUS AG4 124
0.03345 939323 390EURSARTORIUS STEDIM BIOTECH2 859
0.03348 506289 193EURSBM OFFSHORE NV21 096
0.02225 016181 754NOKSCHIBSTED ASA9 632
0.09945 794903 756CHFSCHINDLER HOLDING AG4 914
0.495 002 0174 479 050EURSCHNEIDER ELECTRIC SE66 287
0.05509 800504 551GBPSCHRODERS PLC13 838
0.08772 759733 825EURSCOR SE21 253
0.06596 057490 951EURSCOUT24 AG12 986
0.05483 562443 646EURSEB SA2 963
0.06603 049542 518SEKSECURITAS AB - B38 705
0.09965 259780 010GBPSEGRO PLC122 315
0.07702 037723 884EURSES SA46 278
0.07688 685660 535GBPSEVERN TRENT PLC29 078
0.151 483 4241 286 123CHFSGS SA - REG630
1.0110 353 99310 821 990EURSIEMENS AG - REG97 002
0.04432 849321 034EURSIEMENS GAMESA RENEWABLE ENERGY SA27 070
0.07688 276660 166EURSIEMENS HEALTHINEERS AG18 103
0.03311 565341 813EURSIGNIFY NV11 656
0.212 103 6781 634 723CHFSIKA AG15 400
0.02218 749304 471EURSILTRONIC AG2 504
0.04427 210273 889DKKSIMCORP A/S4 888
0.161 645 6921 877 098SEKSKANDINAVISKA ENSKILDA BANKEN AB - A193 485
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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)

0.07706 876791 174SEKSKANSKA AB - B45 561
0.07749 205792 618SEKSKF AB - B45 418
0.181 845 6781 576 177GBPSMITH & NEPHEW PLC107 169
0.08846 288828 614GBPSMITHS GROUP PLC47 784
0.07696 129754 166EURSMURFIT KAPPA GROUP PLC26 641
0.121 210 3451 053 130EURSNAM SPA266 772
0.02235 468271 014EURSOCIETE BIC SA3 064
0.272 751 5634 168 477EURSOCIETE GENERALE SA97 504
0.101 051 335997 252EURSODEXO SA10 282
0.03344 975324 210EURSOFINA SA1 881
0.09948 7061 023 251EURSOLVAY SA8 854
0.121 194 131942 433CHFSONOVA HOLDING AG6 636
0.02226 690299 174EURSOPRA GROUPE1 992
0.05467 510409 497GBPSPECTRIS PLC14 625
0.03266 050312 267EURSPIE SA15 468
0.08852 591580 037GBPSPIRAX-SARCO ENGINEERING PLC8 884
0.161 661 9051 846 520GBPSSE PLC124 828
0.04434 578388 098GBPSSP GROUP PLC53 676
0.08833 627814 993GBPST JAMES’S PLACE PLC63 899
0.272 743 8632 919 394GBPSTANDARD CHARTERED PLC336 966
0.10983 3541 487 444GBPSTANDARD LIFE ABERDEEN PLC303 098
0.131 305 1201 383 058EURSTMICROELECTRONICS NV79 702
0.08817 670981 954EURSTORA ENSO OYJ - R73 897
0.04424 116393 047NOKSTOREBRAND ASA56 459
0.10985 391778 469CHFSTRAUMANN HOLDING AG - REG1 368
0.03351 636392 198NOKSUBSEA 7 SA31 093
0.06582 901641 348EURSUEZ46 539
0.02226 882255 461CHFSUNRISE COMMUNICATIONS GROUP AG3 830
0.05558 396577 488SEKSVENSKA CELLULOSA AB SCA - B71 834
0.171 766 9992 051 846SEKSVENSKA HANDELSBANKEN AB181 631
0.101 014 2611 263 588CHFSWATCH GROUP AG3 722
0.161 629 4592 280 052SEKSWEDBANK AB - A112 695
0.09922 009731 628SEKSWEDISH MATCH AB21 235
0.04372 199357 660SEKSWEDISH ORPHAN BIOVITRUM AB22 922
0.171 732 6471 165 412CHFSWISS LIFE HOLDING AG - REG4 130
0.06656 549659 158CHFSWISS PRIME SITE AG - REG9 166
0.141 440 5031 436 771CHFSWISS RE AG16 776
0.121 274 4571 277 715CHFSWISSCOM AG - REG3 066
0.131 320 0371 053 529EURSYMRISE AG15 403
0.03354 307336 415EURTAG IMMOBILIEN AG17 680
0.03336 406299 258EURTAKEAWAY.COM NV4 386
0.05504 661420 022GBPTATE & LYLE PLC56 518
0.08834 942825 483GBPTAYLOR WIMPEY PLC395 677
0.03285 492284 765CHFTECAN GROUP AG - REG1 420
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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)

0.121 201 1481 359 288EURTECHNIPFMC PLC54 326
0.06649 805945 524EURTELECOM ITALIA SPA/MILANO1 303 259
0.323 271 4392 277 684SEKTELEFONAKTIEBOLAGET LM ERICSSON - B370 795
0.03319 996428 680EURTELEFONICA DEUTSCHLAND HOLDING AG110 496
0.414 182 9304 807 014EURTELEFONICA SA562 827
0.03293 384325 250EURTELENET GROUP HOLDING NV6 200
0.141 460 8761 419 022NOKTELENOR ASA81 742
0.121 194 475884 729EURTELEPERFORMANCE6 973
0.07716 087622 248SEKTELE2 AB60 216
0.121 243 6771 307 404SEKTELIA CO AB327 657
0.111 134 031799 073CHFTEMENOS AG - REG7 645
0.07697 588751 180EURTENARIS SA56 348
0.09908 357817 972EURTERNA RETE ELETTRICA NAZIONALE SPA170 168
0.343 434 5102 892 951GBPTESCO PLC1 181 936
0.03288 121280 292NOKTGS NOPEC GEOPHYSICAL CO ASA12 388
0.131 359 0471 200 339EURTHALES SA12 767
0.07744 6541 340 637EURTHYSSENKRUPP AG59 406
0.03352 709252 672NOKTOMRA SYSTEMS ASA13 157
1.5615 796 43115 306 104EURTOTAL SA318 830
0.05494 689489 866GBPTRAVIS PERKINS PLC30 430
0.04431 394564 894SEKTRELLEBORG AB - B29 275
0.03356 108338 074GBPTRITAX BIG BOX REIT PLC206 008
0.04397 390287 752DKKTRYG A/S14 586
0.05528 519841 263GBPTUI AG53 214
0.04440 798437 027GBPTULLOW OIL PLC168 190
0.07759 322657 834EURUBISOFT ENTERTAINMENT SA8 929
0.555 568 5715 139 876CHFUBS GROUP AG465 372
0.111 079 046974 161EURUCB SA15 258
0.02236 349289 355GBPUDG HEALTHCARE PLC30 925
0.08846 389970 954EURUMICORE SA24 533
0.252 557 5893 256 102EURUNIBAIL RODAMCO REITS16 689
0.313 151 6964 206 472EURUNICREDIT SPA255 612
0.939 473 8118 199 064EURUNILEVER NV175 571
0.767 762 6086 581 874GBPUNILEVER PLC143 277
0.03313 084437 241EURUNIONE DI BANCHE ITALIANE SPA112 620
0.06627 847552 527EURUNIPER SE23 245
0.03348 518318 328GBPUNITE GROUP PLC31 805
0.05539 059741 322EURUNITED INTERNET AG - REG15 087
0.08793 407732 992GBPUNITED UTILITIES GROUP PLC82 294
0.161 617 4361 666 261EURUPM-KYMMENE OYJ64 414
0.09938 5681 531 261EURVALEO SA28 995
0.04393 764303 913EURVALMET OYJ16 072
0.04359 561354 665CHFVAT GROUP AG3 246
0.141 437 5351 336 551EURVEOLIA ENVIRONNEMENT SA68 259

APRIL 30, 2019
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



53The 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)

0.03352 301292 165EURVERBUND AG7 967
0.202 001 7751 499 941DKKVESTAS WIND SYSTEMS A/S24 825
0.03294 307295 898GBPVICTREX PLC10 403
0.06616 312601 845CHFVIFOR PHARMA AG5 284
0.596 031 2505 344 500EURVINCI SA66 999
0.02246 169248 134EURVISCOFAN SA4 597
0.293 004 8522 429 624EURVIVENDI SA116 152
0.525 326 6917 361 803GBPVODAFONE GROUP PLC3 224 711
0.04390 198586 868EURVOESTALPINE AG13 629
0.343 425 4543 305 572EURVOLKSWAGEN AG - PFD22 094
0.282 841 4662 983 136SEKVOLVO AB - B199 169
0.252 589 4442 228 592EURVONOVIA SE58 229
0.08779 896980 394EURWARTSILA OYJ ABP54 845
0.06604 844678 758GBPWEIR GROUP PLC31 332
0.04429 432449 154EURWENDEL SA3 480
0.03310 946289 439GBPWH SMITH PLC13 052
0.121 226 5841 042 148GBPWHITBREAD PLC23 642
0.03287 299278 246EURWIENERBERGER AG14 042
0.02203 209346 329GBPWILLIAM HILL PLC108 705
0.181 853 2161 376 993EURWIRECARD AG13 861
0.07717 821757 902GBPWM MORRISON SUPERMARKETS PLC285 815
0.201 993 9261 355 278EURWOLTERS KLUWER NV32 067
0.04377 047377 047EURWORLDLINE SA6 715
0.171 694 1632 194 465GBPWPP PLC152 278
0.08844 507778 039NOKYARA INTERNATIONAL ASA21 034
0.07744 771742 539EURZALANDO SE17 758
0.232 351 4002 332 938CHFZURICH INSURANCE GROUP AG8 265
0.02189 402325 872EUR1&1 DRILLISCH AG5 698
0.141 462 2761 310 211GBP3I GROUP PLC117 426

95.19971 380 587943 349 978Total Shares

943 349 978 971 380 587 95.19
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

943 349 978 971 380 587 95.19Total Investments
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10.68Banks 24.63United Kingdom
9.53Pharmaceuticals & Biotechnology 16.37France
6.08Oil & Gas Producers 13.55Germany
5.09Personal Goods 8.46Switzerland
4.28Chemicals 6.80Netherlands
3.53Nonlife Insurance 4.72Spain
2.96Beverages 4.04Sweden
2.94Construction & Materials 2.97Italy
2.91Software & Computer Services 2.71Denmark
2.86Industrial Engineering 2.09Ireland
2.68Automobiles & Parts 1.96Finland
2.52Financial Services 1.76Belgium
2.40Technology Hardware & Equipment 1.16Jersey
2.39Aerospace & Defense 1.13Norway
2.39Support Services 0.96United States of America
2.21Gas, Water & Multiutilities 0.53Luxembourg
2.03Life Insurance 0.47Poland
2.03Media 0.42Austria
1.99General Industrials 0.25Portugal
1.89Mining 0.07Bermuda
1.84Health Care Equipment & Services 0.07South Africa
1.78Food Producers 0.05Isle of Man
1.77Electricity 0.02Malta
1.63General Retailers 95.19
1.55Travel, Leisure & Catering
1.52Electronic & Electrical Equipment
1.47Mobile Telecommunications
1.46Fixed Line Telecommunications
1.35Tobacco
1.34Industrial Transportation
1.33Household Goods & Home Construction
1.26Food & Drug Retailers
1.17Real Estate Investment Trusts
0.80Real Estate Investment & Services
0.42Industrial Metals & Mining
0.35Oil Equipment, Services & Distribution
0.32Forestry & Paper
0.30Alternative Energy
0.14Leisure Goods

95.19

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

0.08298 165313 292EURAALBERTS INDUSTRIES NV8 519
0.04165 412197 811EURAAREAL BANK AG5 317
0.23877 1751 009 778EURABN AMRO GROUP NV41 830
0.18676 493759 072EURACCOR SA18 011
0.07285 796280 105EURACKERMANS & VAN HAAREN NV1 993
0.261 000 739754 150EURACS ACTIVIDADES DE CONSTRUCCION Y SERVICIOS SA24 450
0.973 748 3052 832 737EURADIDAS AG - REG - REG16 361
0.24907 726801 295EURADYEN NV1 251
0.19741 873840 081EURAEGON NV159 337
0.281 079 4051 012 475EURAENA SME SA6 528
0.12451 276370 513EURAEROPORTS DE PARIS2 485
0.21803 747701 056EURAGEAS17 101
0.07288 125352 485EURAIB GROUP PLC69 629
0.06217 680237 120EURAIR FRANCE-KLM21 134
1.184 521 9713 815 408EURAIR LIQUIDE SA38 144
1.616 185 8984 284 301EURAIRBUS SE50 754
0.401 531 3351 506 940EURAKZO NOBEL NV20 229
2.118 098 3896 761 977EURALLIANZ SE - REG37 702
0.15561 814494 205EURALSTOM SA14 332
0.06248 310229 981EURALTEN SA2 552
0.06244 459245 556EURALTRAN TECHNOLOGIES21 065
0.722 764 2492 213 109EURAMADEUS IT GROUP SA - A38 977
0.09344 269343 380EURAMUNDI SA5 375
0.07268 940300 500EURANDRITZ AG6 328
1.566 021 0655 276 988EURANHEUSER-BUSCH INBEV SA/NV75 966
0.291 098 5841 499 515EURARCELORMITTAL56 839
0.10382 342272 223EURARGENX SE3 348
0.15582 509620 319EURARKEMA SA6 369
0.13496 910464 857EURAROUNDTOWN SA68 767
0.06228 130174 071EURASM INTERNATIONAL NV3 767
1.827 014 8955 380 540EURASML HOLDING NV37 808
0.13495 950441 807EURASR NEDERLAND NV12 524
0.511 970 9721 749 651EURASSICURAZIONI GENERALI SPA113 929
0.261 008 745991 764EURATLANTIA SPA41 478
0.20769 392921 967EURATOS SE8 383
0.03130 043213 035EURAURUBIS AG2 995
1.144 391 2104 397 757EURAXA SA184 932
0.06234 876275 828EURAXEL SPRINGER SE4 651
0.05207 313198 371EURA2A SPA139 136
0.833 208 8594 077 393EURBANCO BILBAO VIZCAYA ARGENTARIA SA592 259
0.07285 314419 392EURBANCO BPM SPA134 582
0.05179 459214 499EURBANCO COMERCIAL PORTUGUES SA717 547
0.13517 795849 274EURBANCO DE SABADELL SA499 802
0.00-641 153EURBANCO ESPIRITO SANTO SA611 144
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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)

1.696 506 3737 790 507EURBANCO SANTANDER SA1 442 175
0.12469 175602 483EURBANK OF IRELAND GROUP PLC82 456
0.07260 723409 249EURBANKIA SA105 770
0.11408 096456 906EURBANKINTER SA57 333
1.545 913 8796 729 307EURBASF SE - REG81 582
1.284 915 2517 958 238EURBAYER AG82 832
0.562 160 3422 357 925EURBAYERISCHE MOTOREN WERKE AG28 463
0.06221 554209 983EURBECHTLE AG2 424
0.22850 554783 788EURBEIERSDORF AG8 729
0.07267 789261 819EURBIOMERIEUX3 785
1.264 859 7346 210 871EURBNP PARIBAS SA102 418
0.09338 778328 711EURBOLLORE SA79 976
0.04165 104185 427EURBOLSAS Y MERCADOS ESPANOLES SHMSF SA6 531
0.05181 169220 786EURBOSKALIS WESTMINSTER7 428
0.23873 8511 012 309EURBOUYGUES SA26 054
0.17659 527678 784EURBRENNTAG AG13 723
0.15573 103518 705EURBUREAU VERITAS SA25 381
0.24904 9941 257 304EURCAIXABANK SA318 772
0.421 606 2581 410 010EURCAPGEMINI SE14 859
0.07284 538242 172EURCARL ZEISS MEDITEC AG3 250
0.24920 2101 037 091EURCARREFOUR SA52 977
0.05173 266172 573EURCASINO GUICHARD PERRACHON SA4 747
0.13510 067360 837EURCELLNEX TELECOM SAU18 602
0.06246 301154 504EURCHRISTIAN DIOR SE558
0.461 769 1262 095 150EURCIE DE SAINT-GOBAIN48 549
0.481 839 5211 795 651EURCIE GENERALE DES ETABLISSEMENTS MICHELIN SCA15 975
0.22856 604888 668EURCNH INDUSTRIAL NV88 602
0.07279 348255 409EURCNP ASSURANCES13 277
0.06225 948209 247EURCOFINIMMO SA1 982
0.10366 089279 420EURCOLRUYT SA5 697
0.18707 556993 612EURCOMMERZBANK AG88 312
0.371 413 6241 887 783EURCONTINENTAL AG9 593
0.19732 6641 173 148EURCOVESTRO AG15 029
0.14528 145469 373EURCOVIVIO5 473
0.351 361 9821 479 942EURCREDIT AGRICOLE SA111 364
0.582 242 1162 149 305EURCRH PLC74 912
1.204 627 4125 101 424EURDAIMLER AG79 318
1.074 122 8323 699 559EURDANONE57 198
0.07279 243277 551EURDASSAULT AVIATION SA207
0.451 743 5191 160 251EURDASSAULT SYSTEMES SE12 361
0.09363 120244 398EURDAVIDE CAMPARI-MILANO SPA40 414
0.12478 781441 705EURDELIVERY HERO SE11 652
0.321 249 4212 476 245EURDEUTSCHE BANK AG - REG169 551
0.522 006 5561 662 249EURDEUTSCHE BOERSE AG16 876
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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)

0.12454 180478 088EURDEUTSCHE LUFTHANSA AG - REG21 105
0.702 697 0142 892 044EURDEUTSCHE POST AG - REG87 282
1.124 296 0374 079 587EURDEUTSCHE TELEKOM AG - REG288 054
0.311 187 4341 013 746EURDEUTSCHE WOHNEN SE29 634
0.05201 549212 634EURDIASORIN SPA2 314
0.23892 797555 752EUREDENRED21 252
0.20763 161673 132EUREDP - ENERGIAS DE PORTUGAL SA225 854
0.21810 436737 403EUREIFFAGE SA8 705
0.15559 606499 780EURELECTRICITE DE FRANCE SA43 583
0.07273 146368 883EURELIS SA17 179
0.13505 825447 827EURELISA OYJ13 371
0.13511 683462 162EURENAGAS SA20 145
0.16624 501527 129EURENDESA SA28 118
1.013 890 9443 544 545EURENEL SPA690 006
0.572 181 1092 314 276EURENGIE SA165 173
0.893 433 7293 584 429EURENI SPA225 636
0.491 870 6111 868 166EURE.ON SE195 507
0.25954 154915 211EURERSTE GROUP BANK AG26 727
0.732 808 3062 829 490EURESSILORLUXOTTICA SA25 883
0.07282 388264 866EUREURAZEO SE4 037
0.11406 776456 541EUREUROFINS SCIENTIFIC SE997
0.08293 271243 162EUREURONEXT NV4 734
0.05197 537249 937EUREUTELSAT COMMUNICATIONS SA12 277
0.10392 690432 189EUREVONIK INDUSTRIES AG14 785
0.06237 713201 364EUREVOTEC AG10 766
0.16597 340525 099EUREXOR NV10 063
0.08297 897370 676EURFAURECIA SA6 579
0.351 344 068988 274EURFERRARI NV11 131
0.25962 463767 302EURFERROVIAL SA43 828
0.351 343 4051 362 411EURFIAT CHRYSLER AUTOMOBILES NV97 816
0.11409 962302 226EURFINECOBANK BANCA FINECO SPA34 935
0.19731 953685 862EURFORTUM OYJ38 851
0.06243 894255 538EURFRAPORT AG FRANKFURT AIRPORT SERVICES WORLDWIDE3 303
0.06237 738301 204EURFREENET AG11 375
0.371 421 3921 547 950EURFRESENIUS MEDICAL CARE AG & CO KGAA18 962
0.481 842 2252 348 433EURFRESENIUS SE & CO KGAA36 422
0.06239 389275 472EURFUCHS PETROLUB SE - PFD6 173
0.11432 386344 556EURGALAPAGOS NV4 237
0.17652 542641 178EURGALP ENERGIA SGPS SA43 590
0.09327 598465 615EURGEA GROUP AG13 146
0.17644 603673 195EURGECINA SA4 843
0.05186 863184 458EURGERRESHEIMER AG2 789
0.14557 182394 746EURGETLINK SE - REG38 828
0.08295 135269 038EURGLANBIA PLC18 007
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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)

0.06230 757219 904EURGRENKE AG2 438
0.17648 089597 164EURGRIFOLS SA26 196
0.16610 687621 578EURGROUPE BRUXELLES LAMBERT SA7 166
0.19716 621561 532EURHANNOVER RUECK SE - REG5 332
0.25945 0001 036 526EURHEIDELBERGCEMENT AG13 125
0.21805 714684 848EURHEINEKEN HOLDING NV8 898
0.532 034 5141 731 682EURHEINEKEN NV21 140
0.05191 320208 868EURHELLA GMBH & CO KGAA3 948
0.371 428 0481 695 593EURHENKEL AG & CO KGAA - PFD15 825
0.06219 752196 018EURHERA SPA69 235
0.431 664 5891 194 876EURHERMES INTERNATIONAL2 654
0.06214 795228 046EURHOCHTIEF AG1 615
0.09349 339400 540EURHUGO BOSS AG5 620
0.08289 255279 391EURHUHTAMAKI OYJ8 505
1.114 288 1343 165 421EURIBERDROLA SA529 530
0.05189 967191 515EURICADE2 493
0.06226 387451 301EURILIAD SA2 496
0.09336 312238 975EURIMCD NV4 671
0.04137 455210 924EURIMERYS SA2 895
0.692 662 3972 794 015EURINDUSTRIA DE DISENO TEXTIL SA98 717
0.552 123 6511 991 960EURINFINEON TECHNOLOGIES AG - REG101 006
1.023 925 3834 780 026EURING GROEP NV345 666
0.10399 400405 501EURINGENICO GROUP SA5 314
0.06212 059202 991EURINMOBILIARIA COLONIAL SOCIMI SA22 101
0.07281 659232 593EURINNOGY SE6 805
0.06248 355184 937EURINTERPUMP GROUP SPA7 418
0.883 387 8043 830 516EURINTESA SANPAOLO SPA1 449 638
0.09337 700361 905EURIPSEN SA3 244
0.06241 593196 462EURITALGAS SPA43 452
0.05194 881199 395EURJCDECAUX SA6 674
0.08315 389333 156EURJERONIMO MARTINS SGPS SA21 721
0.401 527 1751 549 093EURKBC GROUP NV23 132
0.913 493 4832 216 690EURKERING SA6 629
0.351 349 5951 071 352EURKERRY GROUP PLC13 523
0.07280 810270 990EURKESKO OYJ - B6 065
0.17641 834458 316EURKINGSPAN GROUP PLC13 691
0.09352 140376 623EURKION GROUP AG5 769
0.16599 291639 640EURKLEPIERRE SA18 923
0.11412 985343 619EURKNORR-BREMSE AG4 273
0.461 756 9571 523 637EURKONE OYJ - B35 959
0.06214 925212 706EURKONECRANES OYJ5 790
0.592 256 3471 883 514EURKONINKLIJKE AHOLD DELHAIZE NV105 142
0.431 641 3131 189 720EURKONINKLIJKE DSM NV16 115
0.22857 134843 516EURKONINKLIJKE KPN NV313 280
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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)

0.813 123 2672 644 539EURKONINKLIJKE PHILIPS NV82 267
0.06234 008229 630EURKONINKLIJKE VOPAK NV5 887
0.08307 378391 496EURK+S AG17 001
0.06224 866242 035EURLAGARDERE SCA9 269
0.10376 723459 240EURLANXESS7 315
0.15582 349471 713EURLEG IMMOBILIEN AG5 613
0.401 552 6931 400 775EURLEGRAND SA23 698
0.10369 014399 218EURLEONARDO SPA35 844
2.047 862 8086 630 395EURLINDE PLC49 020
1.385 328 4743 881 843EURL’OREAL SA21 740
2.168 278 0695 512 768EURLVMH MOET HENNESSY LOUIS VUITTON SE23 716
0.06236 194247 314EURMAPFRE SA88 297
0.15590 209559 290EURMEDIOBANCA BANCA DI CREDITO FINANZIARIO SPA62 456
0.281 089 2221 000 080EURMERCK KGAA11 480
0.10394 073357 194EURMERLIN PROPERTIES SOCIMI SA32 434
0.06225 805247 169EURMETRO AG14 954
0.10377 498317 586EURMETSO OYJ11 367
0.15573 966428 447EURMONCLER SPA15 695
0.06249 995274 988EURMORPHOSYS AG2 828
0.25968 604627 426EURMTU AERO ENGINES AG4 619
0.772 961 8862 388 569EURMUENCHENER RUECKVERSICHERUNGS-GESELLSCHAFT AG IN

MUENCHEN - REG
13 282

0.11430 263502 794EURNATIXIS SA81 986
0.20773 729597 902EURNATURGY ENERGY GROUP SA30 558
0.07264 187199 684EURNEMETSCHEK SE1 606
0.291 111 331656 280EURNESTE OYJ37 749
0.311 176 0131 058 290EURNN GROUP NV30 294
0.612 342 3172 569 858EURNOKIA OYJ500 602
0.10365 683433 855EURNOKIAN RENKAAT OYJ12 263
0.16605 184575 390EUROMV AG12 674
0.662 542 3142 596 098EURORANGE SA182 049
0.07274 078307 620EURORION OYJ - B9 250
0.12463 714416 364EURORPEA4 266
0.07262 275501 296EUROSRAM LICHT AG8 602
0.14533 290664 827EURPADDY POWER BETFAIR PLC7 141
0.732 810 9032 230 292EURPERNOD RICARD SA18 094
0.311 188 604960 420EURPEUGEOT SA50 882
0.06220 758243 331EURPIRELLI & C SPA33 921
0.22841 086817 406EURPORSCHE AUTOMOBIL HOLDING SE - PFD13 601
0.10394 313273 651EURPOSTE ITALIANE SPA41 463
0.08290 468627 287EURPROSIEBENSAT.1 MEDIA SE20 696
0.09348 252367 883EURPROXIMUS SADP13 958
0.11409 414560 804EURPRYSMIAN SPA23 817
0.271 026 5071 123 821EURPUBLICIS GROUPE SA19 412
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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)

0.11411 971312 066EURPUMA SE747
0.18705 918565 559EURQIAGEN NV20 503
0.07286 072321 883EURRAIFFEISEN BANK INTERNATIONAL AG12 035
0.14537 206546 130EURRANDSTAD NV10 550
0.08322 290281 651EURRECORDATI SPA8 955
0.18710 711656 140EURRED ELECTRICA CORP SA38 448
0.06244 490233 397EURREMY COINTREAU SA2 058
0.291 118 1151 466 070EURRENAULT SA18 384
0.501 933 8561 884 292EURREPSOL SA127 816
0.08323 472388 761EURREXEL SA27 001
0.10395 799354 959EURRHEINMETALL AG3 869
0.04171 242233 939EURRTL GROUP SA3 418
0.10375 223393 546EURRUBIS SCA7 689
0.281 091 434962 864EURRWE AG47 933
0.16600 760765 989EURRYANAIR HOLDINGS PLC50 336
1.094 177 0642 767 178EURSAFRAN SA32 156
0.06230 832190 907EURSAIPEM SPA51 103
0.471 803 2221 923 667EURSAMPO OYJ - A44 240
2.027 774 3387 297 474EURSANOFI100 327
2.8711 008 7318 424 069EURSAP SE96 079
0.13495 475300 444EURSARTORIUS AG3 036
0.07254 584237 851EURSARTORIUS STEDIM BIOTECH2 104
0.07256 490218 299EURSBM OFFSHORE NV15 526
0.963 681 3923 214 075EURSCHNEIDER ELECTRIC SE48 786
0.15568 743525 480EURSCOR SE15 642
0.11438 666359 477EURSCOUT24 AG9 557
0.09355 776321 870EURSEB SA2 180
0.13516 690549 368EURSES SA34 060
1.987 620 3817 880 063EURSIEMENS AG - REG71 392
0.08318 569267 229EURSIEMENS GAMESA RENEWABLE ENERGY SA19 923
0.13506 540487 377EURSIEMENS HEALTHINEERS AG13 323
0.06229 290257 509EURSIGNIFY NV8 578
0.04161 004224 438EURSILTRONIC AG1 843
0.13512 357542 020EURSMURFIT KAPPA GROUP PLC19 608
0.23890 795739 985EURSNAM SPA196 340
0.05173 297200 924EURSOCIETE BIC SA2 255
0.532 025 0953 147 493EURSOCIETE GENERALE SA71 761
0.20773 828721 091EURSODEXO SA7 568
0.07253 826238 479EURSOFINA SA1 384
0.18698 189735 547EURSOLVAY SA6 516
0.04166 831224 875EURSOPRA GROUPE1 466
0.05195 822229 200EURSPIE SA11 385
0.25960 541936 486EURSTMICROELECTRONICS NV58 659
0.16601 792705 660EURSTORA ENSO OYJ - R54 387
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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)

0.11429 006456 004EURSUEZ34 252
0.25971 495733 323EURSYMRISE AG11 336
0.07260 760247 893EURTAG IMMOBILIEN AG13 012
0.06247 588219 504EURTAKEAWAY.COM NV3 228
0.23884 0241 035 065EURTECHNIPFMC PLC39 983
0.12478 245718 569EURTELECOM ITALIA SPA/MILANO959 176
0.06235 511316 653EURTELEFONICA DEUTSCHLAND HOLDING AG81 323
0.803 078 5653 580 677EURTELEFONICA SA414 231
0.06215 921231 059EURTELENET GROUP HOLDING NV4 563
0.23879 112611 537EURTELEPERFORMANCE5 132
0.13513 411574 912EURTENARIS SA41 471
0.17668 536573 658EURTERNA RETE ELETTRICA NAZIONALE SPA125 241
0.261 000 311864 613EURTHALES SA9 397
0.14548 055998 531EURTHYSSENKRUPP AG43 722
3.0311 625 88211 111 461EURTOTAL SA234 653
0.15558 798456 769EURUBISOFT ENTERTAINMENT SA6 571
0.21794 186731 969EURUCB SA11 230
0.16622 932705 804EURUMICORE SA18 056
0.491 882 3702 382 681EURUNIBAIL RODAMCO REITS12 283
0.602 319 5943 121 400EURUNICREDIT SPA188 126
1.816 972 5495 714 978EURUNILEVER NV129 217
0.06230 423337 068EURUNIONE DI BANCHE ITALIANE SPA82 886
0.12462 087392 535EURUNIPER SE17 108
0.10396 746537 547EURUNITED INTERNET AG - REG11 104
0.311 190 4151 224 581EURUPM-KYMMENE OYJ47 408
0.18690 7761 103 175EURVALEO SA21 340
0.08289 786222 489EURVALMET OYJ11 828
0.271 057 991973 721EURVEOLIA ENVIRONNEMENT SA50 237
0.07259 306236 956EURVERBUND AG5 864
1.154 438 8863 772 961EURVINCI SA49 310
0.05181 213179 185EURVISCOFAN SA3 384
0.572 211 5231 769 693EURVIVENDI SA85 486
0.07287 188422 028EURVOESTALPINE AG10 031
0.662 521 1052 423 057EURVOLKSWAGEN AG - PFD16 261
0.501 905 8061 589 882EURVONOVIA SE42 856
0.05205 517207 974EURWAREHOUSES DE PAUW CVA1 536
0.15573 990694 299EURWARTSILA OYJ ABP40 365
0.08316 027321 106EURWENDEL SA2 561
0.05211 454204 068EURWIENERBERGER AG10 335
0.351 364 007952 632EURWIRECARD AG10 202
0.381 467 448945 998EURWOLTERS KLUWER NV23 600
0.07277 549277 549EURWORLDLINE SA4 943
0.14548 114556 048EURZALANDO SE13 069
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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)

0.04139 409246 799EUR1&1 DRILLISCH AG4 194

99.70383 609 904369 602 321Total Shares

369 602 321 383 609 904 99.70
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

369 602 321 383 609 904 99.70Total Investments
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9.91Banks 31.95France
7.38Personal Goods 26.34Germany
7.12Chemicals 13.27Netherlands
5.52Nonlife Insurance 9.06Spain
5.24Automobiles & Parts 6.13Italy
5.03Oil & Gas Producers 3.85Ireland
4.93Software & Computer Services 3.49Belgium
4.85Pharmaceuticals & Biotechnology 3.30Finland
3.71Construction & Materials 0.83Luxembourg
3.52Aerospace & Defense 0.75Austria
3.44Technology Hardware & Equipment 0.50Portugal
3.19Beverages 0.23United Kingdom
3.14Electricity 99.70
2.74Gas, Water & Multiutilities
2.66General Industrials
2.39Electronic & Electrical Equipment
2.12Health Care Equipment & Services
2.03Fixed Line Telecommunications
2.02General Retailers
1.81Industrial Engineering
1.75Media
1.72Industrial Transportation
1.55Food Producers
1.49Support Services
1.44Financial Services
1.42Real Estate Investment Trusts
1.41Mobile Telecommunications
1.18Food & Drug Retailers
1.00Real Estate Investment & Services
0.88Life Insurance
0.85Travel, Leisure & Catering
0.53Industrial Metals & Mining
0.51Household Goods & Home Construction
0.47Forestry & Paper
0.36Oil Equipment, Services & Distribution
0.20Alternative Energy
0.15Leisure Goods
0.04Mining

99.70

Lyxor Index Fund 
APRIL 30, 2019

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

1.672 359 7302 018 301EURADIDAS AG - REG - REG10 300
2.012 846 6232 538 308EURAIR LIQUIDE SA24 012
2.753 894 0663 118 194EURAIRBUS SE31 950
3.605 098 0634 380 869EURALLIANZ SE - REG23 734
1.231 740 1641 721 741EURAMADEUS IT GROUP SA - A24 537
2.683 790 3723 387 029EURANHEUSER-BUSCH INBEV SA/NV47 822
3.124 416 0383 549 961EURASML HOLDING NV23 801
1.952 764 3452 575 851EURAXA SA116 418
1.432 020 0312 221 670EURBANCO BILBAO VIZCAYA ARGENTARIA SA372 837
2.894 095 8744 283 075EURBANCO SANTANDER SA907 874
2.633 722 8693 641 629EURBASF SE - REG51 357
2.193 094 2254 024 938EURBAYER AG52 144
0.961 359 9761 355 850EURBAYERISCHE MOTOREN WERKE AG17 918
2.163 059 2913 110 410EURBNP PARIBAS SA64 474
1.001 411 4391 330 326EURCRH PLC47 158
2.062 913 0332 803 373EURDAIMLER AG49 932
1.832 595 3852 377 999EURDANONE36 007
1.201 697 8011 608 063EURDEUTSCHE POST AG - REG54 945
1.912 704 4302 733 951EURDEUTSCHE TELEKOM AG - REG181 335
1.732 449 4182 301 599EURENEL SPA434 371
0.971 373 0431 490 481EURENGIE SA103 979
1.532 161 5952 185 619EURENI SPA142 042
1.251 767 8991 720 947EURESSILORLUXOTTICA SA16 294
0.821 159 6981 253 990EURFRESENIUS SE & CO KGAA22 928
1.912 699 4522 321 657EURIBERDROLA SA333 348
1.181 676 0241 673 336EURINDUSTRIA DE DISENO TEXTIL SA62 144
1.752 471 1002 514 775EURING GROEP NV217 603
1.512 132 6812 059 970EURINTESA SANPAOLO SPA912 572
1.552 199 1711 946 322EURKERING SA4 173
1.001 420 3941 443 884EURKONINKLIJKE AHOLD DELHAIZE NV66 188
1.391 966 1691 719 345EURKONINKLIJKE PHILIPS NV51 789
3.504 949 7844 525 440EURLINDE PLC30 859
2.373 354 4392 826 771EURL’OREAL SA13 686
3.685 211 3164 014 034EURLVMH MOET HENNESSY LOUIS VUITTON SE14 930
1.321 864 7261 631 049EURMUENCHENER RUECKVERSICHERUNGS-GESELLSCHAFT AG IN

MUENCHEN - REG
8 362

1.041 474 5261 687 316EURNOKIA OYJ315 137
1.131 600 4311 634 987EURORANGE SA114 603
1.862 629 5662 136 731EURSAFRAN SA20 243
3.464 894 0364 907 727EURSANOFI63 157
4.906 930 2565 520 078EURSAP SE60 484
1.642 317 5282 015 822EURSCHNEIDER ELECTRIC SE30 712
3.394 797 2164 561 984EURSIEMENS AG - REG44 943
0.871 236 5441 427 911EURSOCIETE GENERALE SA43 818
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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)

1.371 938 0052 203 633EURTELEFONICA SA260 765
5.177 318 6877 187 882EURTOTAL SA147 718
0.841 184 9291 307 712EURUNIBAIL RODAMCO REITS7 732
3.104 389 3223 839 391EURUNILEVER NV81 344
1.972 794 4012 442 390EURVINCI SA31 042
0.981 392 1941 245 448EURVIVENDI SA53 815
1.121 586 9891 503 099EURVOLKSWAGEN AG - PFD10 236

99.57140 925 294132 032 868Total Shares

132 032 868 140 925 294 99.57
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

132 032 868 140 925 294 99.57Total Investments
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10.82Personal Goods 35.72France
10.61Banks 27.76Germany
8.14Chemicals 13.11Netherlands
6.87Nonlife Insurance 10.01Spain
6.70Oil & Gas Producers 4.76Italy
5.64Pharmaceuticals & Biotechnology 4.49Ireland
4.90Software & Computer Services 2.68Belgium
4.61Aerospace & Defense 1.04Finland
4.16Technology Hardware & Equipment 99.57
4.14Automobiles & Parts
3.64Electricity
3.39General Industrials
3.03Electronic & Electrical Equipment
2.97Construction & Materials
2.74General Retailers
2.68Beverages
2.50Fixed Line Telecommunications
2.07Health Care Equipment & Services
1.91Mobile Telecommunications
1.83Food Producers
1.23Support Services
1.20Industrial Transportation
1.00Food & Drug Retailers
0.98Media
0.97Gas, Water & Multiutilities
0.84Real Estate Investment Trusts

99.57

Lyxor Index Fund 
APRIL 30, 2019

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor Core Euro Stoxx 50 (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

Bonds

0.721 195 1111 087 630USDABBOTT LABORATORIES 4.9% 30/11/20461 043 000
0.06103 326102 965USDAIRCASTLE LTD 5.125% 15/03/2021100 000
0.006 3196 212USDAIRCASTLE LTD 5.5% 15/02/20226 000
0.12203 630205 523USDAIRCASTLE LTD 6.25% 01/12/2019200 000
0.0230 48228 816USDALEXANDRIA REAL ESTATE EQUITIES INC 3.95% 15/01/202830 000
0.16271 211263 853USDALEXANDRIA REAL ESTATE EQUITIES INC 4% 15/01/2024260 000
0.32522 153511 653USDAMAZON.COM INC 4.05% 22/08/2047500 000
0.0590 54289 189USDAMERICAN AIRLINES 2017-1 CLASS AA PASS THROUGH TRUST 3.65%

15/02/2029
100 000

0.07108 250108 153USDAMERICAN EXPRESS CO FRN 01/08/2022108 000
0.08138 965138 213USDAMERICAN EXPRESS CO FRN 05/11/2021138 000
0.12200 346200 183USDAMERICAN EXPRESS CREDIT CORP FRN 03/03/2020200 000
0.24403 750403 522USDAMERICAN HONDA FINANCE CORP FRN 16/06/2020403 000
3.145 161 1895 160 261USDAMERICAN HONDA FINANCE CORP FRN 20/07/20205 154 000
0.0693 14688 395USDAMERICAN INTERNATIONAL GROUP INC 3.875% 15/01/2035100 000
0.40662 377617 926USDAMERICAN INTERNATIONAL GROUP INC 4.5% 16/07/2044677 000
0.07116 105113 263USDAMERICAN INTERNATIONAL GROUP INC 6.25% 01/05/2036100 000
0.06100 48899 679USDAMGEN INC 4.563% 15/06/2048100 000
0.671 109 6131 105 001USDAMGEN INC 4.663% 15/06/20511 095 000
0.07114 031112 496USDAMGEN INC 5.65% 15/06/2042100 000
0.0690 93387 118USDAMGEN INC 6.375% 01/06/203775 000
0.36596 517538 766USDANADARKO PETROLEUM CORP 6.45% 15/09/2036470 000
1.863 045 1952 993 667USDANHEUSER-BUSCH COS LLC / ANHEUSER-BUSCH INBEV WORLDWIDE INC

- REGS - 4.9% 01/02/2046
3 000 000

0.0120 53219 967USDAPACHE CORP 2.625% 15/01/202321 000
0.06103 981103 899USDASSURANT INC 4.9% 27/03/2028100 000
0.781 293 4661 248 093USDASTRAZENECA PLC 6.45% 15/09/20371 017 000
0.0458 22158 166USDBANK OF MONTREAL FRN 15/06/202058 000
0.11188 229178 101USDBAXALTA INC 4% 23/06/2025182 000
0.10160 507151 794USDBECTON DICKINSON AND CO 3.7% 06/06/2027161 000
0.42700 897693 620USDBERKSHIRE HATHAWAY ENERGY CO 6.125% 01/04/2036553 000
0.56928 960933 964USDBHP BILLITON FINANCE USA LTD 5% 30/09/2043793 000
0.35581 027580 050USDBIOGEN INC 5.2% 15/09/2045545 000
0.611 008 2651 006 615USDBNP PARIBAS SA 5% 15/01/2021972 000
0.19313 579304 453USDBOSTON PROPERTIES LP 4.5% 01/12/2028293 000
0.51836 694812 216USDBROADCOM CORP / BROADCOM CAYMAN FINANCE LTD 3.875% 15/01/2027876 000
0.06102 684100 418USDBROOKFIELD FINANCE LLC 4% 01/04/2024100 000
0.13208 267207 875USDCANADIAN IMPERIAL BANK OF COMMERCE FRN 02/02/2021208 000
0.651 066 7971 056 136USDCAPITAL ONE FINANCIAL CORP FRN 09/03/20221 058 000
0.26422 824421 145USDCAPITAL ONE FINANCIAL CORP FRN 30/01/2023425 000
0.0350 20949 979USDCARDINAL HEALTH INC 3.75% 15/09/202550 000
0.35577 213576 274USDCATERPILLAR FINANCIAL SERVICES CORP FRN 15/03/2021577 000
0.34567 118560 223USDCATERPILLAR INC 3.803% 15/08/2042561 000
0.27453 356451 035USDCHARTER COMMUNICATIONS OPERATING LLC / CHARTER

COMMUNICATIONS OPERATING CAPITAL FRN 01/02/2024
451 000
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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)

0.691 139 4931 108 263USDCHARTER COMMUNICATIONS OPERATING LLC / CHARTER
COMMUNICATIONS OPERATING CAPITAL 4.908% 23/07/2025

1 074 000

0.19319 360319 350USDCHEVRON CORP FRN 03/03/2020319 000
0.17286 153285 161USDCITIBANK NA FRN 12/02/2021286 000
0.12199 469198 759USDCITIBANK NA 1.2% 12/07/2019200 000
0.0351 98150 855USDCNH INDUSTRIAL NV 4.5% 15/08/202350 000
0.0691 46786 813USDCOMCAST CORP 3.2% 15/07/2036100 000
0.0351 59448 577USDCOMCAST CORP 3.9% 01/03/203852 000
0.0697 25198 083USDCOMCAST CORP 3.969% 01/11/2047100 000
0.831 346 0591 347 071USDCOMCAST CORP 4.7% 15/10/20481 234 000
0.09156 371152 276USDCOMCAST CORP 7.05% 15/03/2033117 000
0.641 060 7171 018 255USDCONOCOPHILLIPS 6.5% 01/02/2039790 000
0.06104 495104 064USDCONSOLIDATED EDISON CO OF NEW YORK INC 3.8% 15/05/2028100 000
0.08136 261136 233USDCONTINENTAL RESOURCES INC/OK 5% 15/09/2022135 000
0.19317 625316 898USDCREDIT AGRICOLE FRN 24/04/2023319 000
0.30497 765497 228USDCREDIT AGRICOLE SA/LONDON - 144A - FRN 24/04/2023500 000
0.19317 019316 357USDCREDIT SUISSE GROUP AG FRN 12/06/2024316 000
0.0343 59342 805USDCYRUSONE LP / CYRUSONE FINANCE CORP 5.375% 15/03/202742 000
0.12192 160192 219USDDANONE SA - REGS - 2.947% 02/11/2026200 000
0.0110 14310 083USDEASTMAN CHEMICAL CO 3.5% 01/12/202110 000
0.711 179 7751 175 065USDENBRIDGE INC FRN 15/06/20201 176 000
0.0352 96352 431USDEQUINIX INC 5.875% 15/01/202650 000
0.0342 75142 336USDESSEX PORTFOLIO LP 3.625% 15/08/202242 000
0.0234 39233 230USDEXPEDIA GROUP INC 3.8% 15/02/202835 000
0.55905 556893 584USDEXXON MOBIL CORP 4.114% 01/03/2046850 000
0.0583 00982 658USDFORD MOTOR CREDIT CO LLC FRN 24/09/202083 000
2.343 849 2073 851 881USDGE CAPITAL INTERNATIONAL FUNDING CO UNLIMITED CO 4.418%

15/11/2035
4 139 000

0.10171 711168 980USDGENERAL MOTORS FINANCIAL CO INC FRN 05/01/2023175 000
1.562 562 0082 561 941USDGENERAL MOTORS FINANCIAL CO INC FRN 15/01/20202 543 000
0.10171 564168 070USDGEORGIA POWER CO 3.25% 01/04/2026174 000
0.36591 911594 090USDGILEAD SCIENCES INC 4.8% 01/04/2044565 000
0.56925 456894 851USDGLAXOSMITHKLINE CAPITAL INC 6.375% 15/05/2038700 000
1.582 585 3562 535 957USDGOLDMAN SACHS GROUP INC 6.75% 01/10/20372 093 000
0.42687 504652 203USDHALLIBURTON CO 5% 15/11/2045640 000
0.48797 758794 827USDHEWLETT PACKARD ENTERPRISE CO FRN 15/10/2020790 000
0.44734 448708 015USDHOME DEPOT INC 5.875% 16/12/2036580 000
0.46761 113760 049USDHSBC HOLDINGS PLC FRN 18/05/2021760 000
0.0350 37747 738USDHUGHES SATELLITE SYSTEMS CORP 5.25% 01/08/202650 000
0.23376 243379 941USDHUGHES SATELLITE SYSTEMS CORP 6.5% 15/06/2019375 000
0.06102 174101 578USDHYATT HOTELS CORP 4.375% 15/09/2028100 000
0.08138 128137 623USDIBM CREDIT LLC FRN 20/01/2021138 000
0.39649 806643 451USDING BANK NV - REGS - 5.8% 25/09/2023600 000
0.005 2305 242USDINTERCONTINENTALEXCHANGE GROUP INC 4% 15/10/20235 000
0.0355 18655 139USDINVISTA FINANCE LLC 4.25% 15/10/201955 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 56048 869USDIPALCO ENTERPRISES INC 3.7% 01/09/202450 000
0.0235 02935 001USDJOHN DEERE CAPITAL CORP FRN 07/01/202035 000
0.0695 41995 167USDJOHN DEERE CAPITAL CORP 1.25% 09/10/201996 000
0.0110 0959 824USDJOHNSON & JOHNSON 3.625% 03/03/203710 000
0.41670 399649 841USDJOHNSON & JOHNSON 3.7% 01/03/2046666 000
0.30500 373498 927USDJP MORGAN FRN 01/02/2021500 000
0.33547 222546 987USDJPMORGAN CHASE BANK NA FRN 26/04/2021547 000
0.26436 791439 643USDKAISER FOUNDATION HOSPITALS 4.15% 01/05/2047417 000
0.0350 17550 175USDKENNAMETAL INC 4.625% 15/06/202850 000
0.06100 284100 029USDKEYCORP 2.9% 15/09/2020100 000
0.0699 38098 937USDKILROY REALTY LP 3.45% 15/12/2024100 000
0.38634 982586 008USDKINDER MORGAN INC/DE 5.55% 01/06/2045582 000
0.0585 08283 171USDKRAFT HEINZ FOODS CO 3.5% 06/06/202284 000
0.55910 216893 860USDKRAFT HEINZ FOODS CO 4.375% 01/06/20461 026 000
0.0225 33425 126USDLEIDOS HOLDINGS  4.45% 01/12/202025 000
0.22361 282361 142USDLOWE’S COS INC 4.05% 03/05/2047385 000
0.0585 05781 702USDLOWE’S COS INC 4.25% 15/09/204488 000
0.0225 64625 770USDLOWE’S COS INC 4.65% 15/04/204225 000
0.0353 60650 414USDMCDONALD’S CORP 4.7% 09/12/203550 000
0.13209 656198 894USDMCDONALD’S CORP 4.875% 09/12/2045194 000
0.47772 590776 084USDMEDTRONIC INC 4.625% 15/03/2045686 000
0.701 150 5651 134 018USDMICROSOFT CORP 3.7% 08/08/20461 145 000
0.29474 008444 585USDMOLSON COORS BREWING CO 3% 15/07/2026494 000
0.46760 173759 819USDMORGAN STANLEY FRN 10/02/2021759 000
0.12195 383195 354USDMORGAN STANLEY FRN 16/06/2020194 000
0.18302 418302 447USDMORGAN STANLEY FRN 23/07/2019302 000
0.29472 590470 848USDMPLX LP 4.5% 15/04/2038491 000
0.11180 176180 267USDNEW YORK LIFE GLOBAL FUNDING - 144A - FRN 24/10/2019180 000
0.36588 061592 004USDNEWELL BRANDS INC 4.2% 01/04/2026618 000
0.06101 359100 132USDNEWMONT MINING CORP 3.5% 15/03/2022100 000
0.30500 408500 028USDNISSAN MOTOR ACCEPTANCE CORP - REGS - FRN 13/01/2020500 000
0.0113 00712 993USDNISSAN MOTOR ACCEPTANCE CORP - 144A - FRN 13/09/201913 000
0.0347 84948 208USDNORTHROP GRUMMAN CORP 3.85% 15/04/204550 000
0.46753 838760 757USDNORTHROP GRUMMAN CORP 4.03% 15/10/2047767 000
0.12206 084198 511USDNOVARTIS CAPITAL CORP 3.4% 06/05/2024200 000
0.0699 97299 676USDPACCAR FINANCIAL CORP 1.3% 10/05/2019100 000
0.06103 197102 512USDPFIZER INC 4% 15/12/2036100 000
0.60988 421963 458USDPFIZER INC 7.2% 15/03/2039685 000
0.0577 04877 003USDPLAINS ALL AMERICAN PIPELINE LP / PAA FINANCE CORP 3.6% 01/11/202477 000
0.06103 159103 387USDPLAINS ALL AMERICAN PIPELINE LP / PAA FINANCE CORP 4.5% 15/12/2026100 000
0.0342 86841 956USDQVC INC 4.45% 15/02/202543 000
0.23386 912372 714USDRECKITT BENCKISER TREASURY SERVICES PLC 3% 26/06/2027400 000
0.0113 90713 800USDROYAL BANK OF CANADA 2.15% 26/10/202014 000
0.12204 336203 475USDROYAL BANK OF SCOTLAND GROUP PLC FRN 22/03/2025200 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)

0.20323 154316 541USDROYAL BANK OF SCOTLAND GROUP PLC 3.875% 12/09/2023320 000
0.49801 712793 648USDSANTANDER UK PLC FRN 01/06/2021800 000
1.372 247 6722 245 390USDSEMPRA ENERGY FRN 15/07/20192 249 000
0.06106 58898 200USDSHELL INTERNATIONAL FINANCE BV 4.125% 11/05/2035100 000
0.44720 458665 323USDSHELL INTERNATIONAL FINANCE BV 4.375% 11/05/2045665 000
0.0582 72780 498USDSHELL INTERNATIONAL FINANCE BV 4.55% 12/08/204375 000
0.32535 113517 416USDSIEMENS FINANCIERINGSMAATSCHAPPIJ NV - REGS - 4.4% 27/05/2045500 000
0.0698 57997 929USDSITE CENTERS CORP 3.625% 01/02/2025100 000
0.38633 292610 959USDSOUTHERN CO 4.4% 01/07/2046630 000
0.0118 68518 566USDSPECTRA ENERGY PARTNERS LP 3.375% 15/10/202619 000
0.0473 43475 711USDSPIRIT AIRLINES PASS THROUGH TRUST 2015-1A 4.1% 01/10/202990 000
0.43703 619685 437USDSTANDARD CHARTERED PLC - REGS - 3.95% 11/01/2023698 000
0.46766 655765 097USDSUMITOMO MITSUI BANKING CORP FRN 16/10/2020766 000
0.17275 770275 301USDTD AMERITRADE HOLDING CORP FRN 01/11/2021275 000
0.40659 150596 265USDTEACHERS INSURANCE & ANNUITY ASSOCIATION OF AMERICA - REGS -

4.27% 15/05/2047
638 000

0.57938 847885 214USDTELEFONICA EMISIONES SA 5.213% 08/03/2047910 000
0.0121 09520 913USDTIME WARNER ENTERTAINMENT CO LP 8.375% 15/03/202318 000
0.31509 006507 905USDTORONTO-DOMINION BANK FRN 11/06/2020508 000
0.29480 786480 534USDTORONTO-DOMINION BANK FRN 14/12/2020475 000
3.365 533 1465 531 404USDTORONTO-DOMINION BANK FRN 25/01/20215 529 000
0.0348 11847 854USDTRINITY INDUSTRIES INC 4.55% 01/10/202450 000
0.0237 55035 632USDUNION PACIFIC CORP 3.375% 01/02/203540 000
0.09153 921153 617USDUNION PACIFIC CORP 3.5% 08/06/2023150 000
0.23381 420363 348USDUNION PACIFIC CORP 4.5% 10/09/2048360 000
0.731 202 5641 101 547USDUNITED TECHNOLOGIES CORP 4.5% 01/06/20421 156 000
0.44731 555722 966USDUNITEDHEALTH GROUP INC 4.75% 15/07/2045664 000
4.837 959 8177 956 794USDUS BANK CINCINNATI GGAIP INC FRN 24/07/20207 950 000
0.621 030 530959 850USDVODAFONE GROUP PLC 5.25% 30/05/20481 000 000
0.0349 88149 530USDVOYA FINANCIAL INC 3.65% 15/06/202650 000
0.23385 919372 755USDWALGREENS BOOTS ALLIANCE INC 3.8% 18/11/2024381 000
0.0239 11339 118USDWALMART INC FRN 23/06/202139 000
0.0112 99512 995USDWALMART INC GGAIP INC FRN 23/06/202013 000
0.07116 657112 374USDWALMART INC 3.625% 15/12/2047119 000
0.18300 603292 228USDWAL-MART STORES INC 6.5% 15/08/2037220 000
0.20327 145316 758USDWARNER MEDIA LLC 3.8% 15/02/2027325 000
0.06100 448100 391USDWELLS FARGO & CO FRN 30/01/2020100 000
0.002 0012 003USDWESTPAC BANKING CORP FRN 13/05/20192 000

54.4589 873 74988 488 271Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.0117 86717 710USDEUROFIMA 1.75% 29/05/202018 000
0.24397 594397 680USDINTERNATIONAL BANK FOR RECONSTRUCTION & DEVELOPMENT 1.3%

25/10/2019
400 000
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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)

34.4856 898 75853 093 265EURITALY BUONI POLIENNALI DEL TESORO FRN 15/05/202249 000 000
0.0113 07413 016USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/04/202212 700
0.881 460 1521 430 345USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/07/20261 417 200
0.901 485 0551 502 100USDUNITED STATES TREASURY NOTE/BOND 2.25% 15/08/20461 706 500
0.16269 010264 605USDUNITED STATES TREASURY NOTE/BOND 2.5% 15/02/2046292 800
0.00962965USDUNITED STATES TREASURY NOTE/BOND 2.75% 15/11/20471 000
0.41683 716699 084USDUNITED STATES TREASURY NOTE/BOND 2.875% 15/05/2043687 800
1.081 771 8751 748 947USDUNITED STATES TREASURY NOTE/BOND 3% 15/05/20451 746 900
0.48795 116785 065USDUNITED STATES TREASURY NOTE/BOND 3.125% 15/02/2043765 800
0.49802 454796 888USDUNITED STATES TREASURY NOTE/BOND 3.375% 15/05/2044742 100
1.622 661 6142 650 383USDUNITED STATES TREASURY NOTE/BOND 3.75% 15/11/20432 318 700
0.31519 828522 116USDUNITED STATES TREASURY NOTE/BOND 4.75% 15/02/2041395 800

41.0767 777 07563 922 169Total Supranationals, Governments and Local Public Authorities, Debt Instruments

152 410 440 157 650 824 95.52
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

152 410 440 157 650 824 95.52Total Investments
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41.07Governments 45.48United States of America
13.87Financial Services 34.47Italy
13.82Banks 4.84Canada
3.58Pharmaceuticals & Biotechnology 4.39United Kingdom
2.11Health Care Equipment & Services 2.33Ireland
1.85Tobacco 1.30Netherlands
1.84Oil & Gas Producers 0.73France
1.81Oil Equipment, Services & Distribution 0.57Spain
1.36Gas, Water & Multiutilities 0.56Australia
1.36General Retailers 0.46Japan
1.31Technology Hardware & Equipment 0.20Switzerland
1.27Media 0.19Bermuda
1.21Aerospace & Defense 95.52
0.99Life Insurance
0.97Leisure Goods
0.76Nonequity Investment Instruments
0.73Software & Computer Services
0.72Food Producers
0.65Industrial Transportation
0.62Mobile Telecommunications
0.55Electricity
0.51Industrial Engineering
0.42Alternative Energy
0.36Household Goods & Home Construction
0.33Real Estate Investment Trusts
0.32Travel, Leisure & Catering
0.29Beverages
0.25Real Estate Investment & Services
0.23Food & Drug Retailers
0.23Personal Goods
0.06Mining
0.04Chemicals
0.03Nonlife Insurance

95.52

Lyxor Index Fund 
APRIL 30, 2019
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Lyxor Index Fund - Lyxor USD Liquid Investment Grade Corporate Bonds 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

0.09125 667119 677USDABBVIE INC 3.6% 14/05/2025125 000
0.0798 37798 367USDABBVIE INC 4.25% 14/11/202896 000
0.13174 170171 358USDALTRIA GROUP INC 2.85% 09/08/2022175 000
0.0563 37961 721USDAMERICAN AIRLINES 2017-1 CLASS AA PASS THROUGH TRUST 3.65%

15/02/2029
70 000

1.772 447 6532 440 871USDAMERICAN EXPRESS CO FRN 01/08/20222 442 000
0.18250 484250 146USDAMERICAN HONDA FINANCE CORP FRN 14/02/2020250 000
2.553 516 4563 483 689USDAT&T INC FRN 01/06/20213 493 000
0.911 258 8861 241 647USDAT&T INC FRN 12/06/20241 252 000
0.11150 530150 456USDAT&T INC FRN 15/01/2020150 000
3.715 113 4085 107 719USDBANK OF MONTREAL FRN 15/06/20205 094 000
0.0460 97459 881USDBNP PARIBAS SA 3.25% 03/03/202360 000
0.791 096 2201 097 691USDBP CAPITAL MARKETS PLC FRN 16/09/20211 081 000
0.0231 04031 036USDCANADIAN IMPERIAL BANK OF COMMERCE FRN 02/02/202131 000
0.32437 609434 443USDCAPITAL ONE FINANCIAL CORP FRN 09/03/2022434 000
0.37506 187505 550USDCATERPILLAR FINANCIAL SERVICES CORP FRN 15/03/2021506 000
0.761 054 1901 054 269USDCHEVRON CORP FRN 03/03/20201 053 000
0.11150 247142 029USDCHEVRON CORP 2.954% 16/05/2026150 000
0.731 010 4201 007 505USDCONTINENTAL RESOURCES INC/OK 3.8% 01/06/20241 000 000
0.23316 782316 806USDCONTINENTAL RESOURCES INC/OK 4.5% 15/04/2023306 000
0.41568 258568 143USDCONTINENTAL RESOURCES INC/OK 5% 15/09/2022563 000
0.56776 638770 909USDCREDIT AGRICOLE FRN 24/04/2023780 000
0.20272 775272 481USDCREDIT AGRICOLE SA/LONDON - 144A - FRN 24/04/2023274 000
2.803 856 8203 846 989USDDOLLAR TREE INC FRN 17/04/20203 859 000
0.0116 00216 010USDDXC TECHNOLOGY CO FRN 01/03/202116 000
0.10138 014137 432USDFORD MOTOR CREDIT CO LLC FRN 24/09/2020138 000
0.47654 696654 402USDHCA INC 4.75% 01/05/2023626 000
0.0453 64553 403USDHCA INC 5.25% 15/04/202550 000
0.0453 52952 625USDHCA INC 5.25% 15/06/202650 000
4.356 001 7805 996 775USDHSBC HOLDINGS PLC FRN 18/05/20215 993 000
0.0110 1619 845USDJOHNSON CONTROLS INTERNATIONAL PLC FRN 02/07/202410 000
0.0677 31774 142USDMCDONALD’S CORP 3.7% 30/01/202675 000
0.0227 90226 826USDMITSUBISHI UFJ FINANCIAL GROUP INC 3.287% 25/07/202728 000
0.23313 413313 454USDMORGAN STANLEY FRN 20/01/2022310 000
0.018 4098 403USDMURPHY OIL CORP 6.875% 15/08/20248 000
0.0461 43357 500USDNGPL PIPECO LLC 7.768% 15/12/203750 000
0.001 9941 938USDQVC INC 4.45% 15/02/20252 000
0.0114 99314 794USDQWEST CORP 6.875% 15/09/203315 000
3.785 211 9865 200 800USDROYAL BANK OF CANADA FRN 22/07/20205 200 000
0.0687 27887 272USDROYAL BANK OF CANADA FRN 30/04/202187 000
1.381 905 8751 904 097USDSEMPRA ENERGY FRN 15/07/20191 907 000
2.183 009 5713 007 977USDSUMITOMO MITSUI BANKING CORP FRN 16/10/20203 007 000
4.215 812 4575 810 820USDSYNCHRONY BANK FRN 30/03/20205 801 000
0.0450 08750 039USDTORONTO BANK GGAIP INC FRN 17/09/202050 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)

0.0687 83987 292USDTORONTO-DOMINION BANK 2.5% 14/12/202088 000
4.436 101 5266 106 096USDUS BANK CINCINNATI GGAIP INC FRN 24/07/20206 094 000
0.0793 87192 390USDVERIZON COMMUNICATIONS INC FRN 15/05/202593 000
0.0454 81952 544USDVIACOM INC 5.85% 01/09/204350 000
0.0457 97156 614USDVOYA FINANCIAL INC 5.7% 15/07/204350 000

38.5953 243 73853 106 873Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.002 9512 924USDASIAN DEVELOPMENT BANK 2.125% 19/03/20253 000
26.9037 106 78836 791 573EURFRENCH REPUBLIC GOVERNMENT BOND OAT FRN 25/07/202429 000 000
0.14198 797198 840USDINTERNATIONAL BANK FOR RECONSTRUCTION & DEVELOPMENT 1.3%

25/10/2019
200 000

20.3828 111 04928 004 741EURKINGDOM OF BELGIUM GOVERNMENT BOND 0.5% 22/10/202424 250 000
0.751 036 7551 031 688USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/20291 004 900
0.56775 807772 370USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/04/2022753 600
0.09128 647126 358USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/07/2028125 100
0.00870874USDUNITED STATES TREASURY NOTE/BOND 2.25% 15/08/20461 000
0.61841 546847 463USDUNITED STATES TREASURY NOTE/BOND 2.5% 15/02/2045912 400
2.142 955 9862 910 070USDUNITED STATES TREASURY NOTE/BOND 2.5% 15/02/20463 217 400
0.15204 624205 322USDUNITED STATES TREASURY NOTE/BOND 2.75% 15/11/2047212 700
0.15208 654213 344USDUNITED STATES TREASURY NOTE/BOND 2.875% 15/05/2043209 900
0.08106 334107 719USDUNITED STATES TREASURY NOTE/BOND 3% 15/02/2047104 900
0.16224 627222 821USDUNITED STATES TREASURY NOTE/BOND 3% 15/02/2048222 300
0.821 131 4481 116 807USDUNITED STATES TREASURY NOTE/BOND 3% 15/05/20451 115 500
0.34470 335464 455USDUNITED STATES TREASURY NOTE/BOND 3% 15/05/2047464 600
0.891 223 3581 236 363USDUNITED STATES TREASURY NOTE/BOND 3% 15/11/20451 206 300
0.17228 941227 804USDUNITED STATES TREASURY NOTE/BOND 3.125% 15/02/2043220 500
3.164 355 5224 381 126USDUNITED STATES TREASURY NOTE/BOND 3.625% 15/08/20433 870 500

57.4979 313 03978 862 662Total Supranationals, Governments and Local Public Authorities, Debt Instruments

131 969 535 132 556 777 96.08
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

131 969 535 132 556 777 96.08Total Investments
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57.49Governments 32.97United States of America
19.46Banks 26.94France
4.21General Industrials 20.38Belgium
3.65Fixed Line Telecommunications 7.67Canada
3.53Financial Services 5.91United Kingdom
2.80General Retailers 2.20Japan
2.25Oil & Gas Producers 0.01Ireland
1.38Gas, Water & Multiutilities 96.08
0.55Health Care Equipment & Services
0.23Nonequity Investment Instruments
0.16Pharmaceuticals & Biotechnology
0.13Tobacco
0.10Travel, Leisure & Catering
0.04Media
0.04Nonlife Insurance
0.04Oil Equipment, Services & Distribution
0.01Construction & Materials
0.01Software & Computer Services

96.08

Lyxor Index Fund 
APRIL 30, 2019

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor BofAML $ 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

Bonds

0.0124 76623 873USDABBVIE INC 2.85% 14/05/202325 000
0.17412 187392 540USDABBVIE INC 3.6% 14/05/2025410 000
0.18447 865440 636USDALTRIA GROUP INC 2.85% 09/08/2022450 000
0.0114 10114 099USDAMERICAN EXPRESS CO FRN 03/08/202314 000
0.20507 190506 493USDAMERICAN EXPRESS CREDIT CORP 3.3% 03/05/2027500 000
0.651 608 9871 608 148USDAMERICAN HONDA FINANCE CORP FRN 16/06/20201 606 000
0.0251 51948 754USDANALOG DEVICES INC 3.9% 15/12/202550 000
0.008 8008 560USDAPACHE CORP 2.625% 15/01/20239 000
0.0495 40494 612USDAPPLIED MATERIALS INC 4.3% 15/06/202192 000
0.001 061999USDARCONIC INC 5.9% 01/02/20271 000
0.0366 76566 754USDBANK OF AMERICA CORP VAR 17/05/2022 FRN 17/05/202266 000
0.15361 307361 228USDBANK OF MONTREAL FRN 12/12/2019360 000
0.771 924 7651 923 741USDBANK OF MONTREAL FRN 13/04/20211 916 000
0.003 0113 010USDBANK OF MONTREAL FRN 15/06/20203 000
0.08201 843202 131USDBANK OF NOVA SCOTIA FRN 20/04/2021201 000
0.0498 62897 039USDBAT CAPITAL CORP 2.764% 15/08/2022100 000
0.892 235 0312 232 575USDBP CAPITAL MARKETS PLC FRN 16/09/20212 204 000
0.04100 38095 241USDCARDINAL HEALTH INC 3.5% 15/11/2024100 000
0.15370 609348 281USDCHEVRON CORP 2.954% 16/05/2026370 000
0.0113 25212 918USDCHEVRON CORP 3.191% 24/06/202313 000
0.0118 45818 406USDCIGNA CORP 4% 15/02/202218 000
0.08205 258205 632USDCIGNA CORP 5.125% 15/06/2020200 000
0.07168 304168 176USDCISCO SYSTEMS INC FRN 20/09/2019168 000
0.006 9996 930USDCISCO SYSTEMS INC 2.45% 15/06/20207 000
0.09230 570229 313USDCITIGROUP INC FRN 01/06/2024229 000
0.15360 799357 621USDCITIZENS BANK NA/PROVIDENCE RI FRN 26/05/2022360 000
0.04103 962101 592USDCNH INDUSTRIAL NV 4.5% 15/08/2023100 000
0.0121 22321 015USDCOCA-COLA CO 3.15% 15/11/202021 000
0.08197 417197 155USDCOMCAST CORP FRN 01/10/2020197 000
0.10241 942241 653USDCOMCAST CORP FRN 01/10/2021241 000
0.631 578 1991 582 535USDCOMCAST CORP 3.45% 01/10/20211 549 000
0.05115 312115 351USDCOMMONWEALTH BANK OF AUSTRALIA FRN 07/11/2019115 000
0.12297 112296 825USDCONTINENTAL RESOURCES INC/OK 4.5% 15/04/2023287 000
0.0251 34150 435USDCYRUSONE LP / CYRUSONE FINANCE CORP 5% 15/03/202450 000
0.0114 03214 026USDDOMINION ENERGY GAS HOLDINGS LLC FRN 15/06/202114 000
0.12288 972261 483USDENEL FINANCE INTERNATIONAL NV - REGS - 3.625% 25/05/2027300 000
0.04101 896102 460USDEPR PROPERTIES 4.5% 01/04/2025100 000
0.17430 045428 230USDFORD MOTOR CREDIT CO LLC FRN 24/09/2020430 000
0.0131 68831 038USDFORTIVE CORP 2.35% 15/06/202132 000
0.08201 224200 970USDGOLDMAN SACHS BANK USA/NEW YORK NY 3.2% 05/06/2020200 000
0.741 837 0491 833 038USDGOLDMAN SACHS GROUP INC FRN 05/06/20231 827 000
0.14347 591347 371USDHCA INC 5.875% 15/03/2022325 000
0.17410 610410 658USDHCA INC 6.5% 15/02/2020400 000
0.16404 036402 700USDING BANK NV - REGS - FRN 15/08/2021400 000

APRIL 30, 2019
Lyxor Index Fund 
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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)

0.0249 98648 190USDJOHNSON & JOHNSON 2.625% 15/01/202550 000
0.822 059 8332 058 950USDJPMORGAN CHASE BANK NA FRN 26/04/20212 059 000
0.28691 522691 035USDLLOYDS BANK PLC FRN 07/05/2021691 000
0.0126 14026 001USDMACQUARIE GROUP LTD FRN 27/03/202426 000
0.07171 407171 073USDMARATHON PETROLEUM CORP 5.125% 01/03/2021165 000
0.35866 137866 896USDMITSUBISHI UFJ FINANCIAL GROUP INC FRN 26/07/2023863 000
0.06144 004143 933USDMURPHY OIL CORP 6.875% 15/08/2024137 000
0.0130 27930 327USDNEWMONT MINING CORP 5.125% 01/10/201930 000
0.08194 850194 884USDNGPL PIPECO LLC - 144A - 4.375% 15/08/2022190 000
0.0120 80720 708USDNUCOR CORP 4.125% 15/09/202220 000
0.08197 761196 620USDNVIDIA CORP 2.2% 16/09/2021200 000
0.0368 08165 878USDPHILIP MORRIS INTERNATIONAL INC 2.75% 25/02/202670 000
1.182 955 3392 926 356USDROYAL BANK OF SCOTLAND GROUP PLC FRN 25/06/20242 950 000
0.39962 054958 333USDSANTANDER UK PLC FRN 01/06/2021960 000
0.671 657 4161 656 538USDSUMITOMO MITSUI BANKING CORP FRN 16/10/20201 656 000
0.0240 65639 580USDTIME WARNER INC 3.4% 15/06/202240 000
0.0262 12361 993USDTORONTO-DOMINION BANK FRN 11/06/202062 000
0.441 100 7361 099 066USDTOYOTA MOTOR CREDIT CORP FRN 13/04/20211 099 000
0.0498 61096 878USDTYSON FOODS INC 2.25% 23/08/2021100 000
0.0487 83786 299USDUNITED AIRLINES 2015-1 CLASS AA PASS THROUGH TRUST 3.45%

01/12/2027
100 000

0.07182 306181 887USDUS BANCORP 2.35% 29/01/2021183 000
0.551 376 2741 376 836USDUS BANK NA/CINCINNATI OH FRN 26/04/20211 374 000
0.0240 77540 078USDVIRGINIA ELECTRIC & POWER CO 3.5% 15/03/202740 000
0.0134 98634 992USDWALMART INC GGAIP INC FRN 23/06/202035 000
0.0249 89649 580USDWALT DISNEY CO 2.45% 04/03/202250 000
0.0124 88123 393USDWASTE MANAGEMENT INC 3.15% 15/11/202725 000
0.06148 038148 310USDWESTPAC BANKING CORP FRN 13/05/2019148 000

11.8929 554 24429 400 859Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.0120 00119 998USDASIAN DEVELOPMENT BANK FRN 25/06/201920 000
0.04104 910103 217USDINTER-AMERICAN DEVELOPMENT BANK 7% 15/06/202585 000
2.014 987 1754 948 100USDMUENCHENER HYPOTHEKENBANK EG 1.375% 19/07/20195 000 000
2.696 676 2786 613 096USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/20236 161 300
8.8521 988 37121 883 228USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/202921 319 800
0.972 418 4352 384 469USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/02/20401 666 700
1.142 824 1952 783 663USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/02/20411 961 400
0.08187 016183 963USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/02/2043182 300
0.721 801 2281 786 280USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/04/2032941 700
26.7366 459 03765 104 964USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/07/202764 934 800
3.588 890 1398 763 086USDUNITED STATES TREASURY NOTE/BOND 2.25% 15/02/20279 009 800
4.1810 402 69510 235 231USDUNITED STATES TREASURY NOTE/BOND 2.25% 15/08/204611 953 900
4.1710 365 64410 312 156USDUNITED STATES TREASURY NOTE/BOND 2.75% 15/08/204710 769 500

APRIL 30, 2019
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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)

2.446 071 3806 092 087USDUNITED STATES TREASURY NOTE/BOND 2.75% 15/11/20476 311 000
1.624 027 7733 975 654USDUNITED STATES TREASURY NOTE/BOND 3% 15/05/20453 971 000
5.9314 738 81514 661 419USDUNITED STATES TREASURY NOTE/BOND 3% 15/05/204714 559 100
3.458 571 4138 441 088USDUNITED STATES TREASURY NOTE/BOND 3% 15/11/20448 453 200
1.132 813 5082 763 096USDUNITED STATES TREASURY NOTE/BOND 3.375% 15/05/20442 601 900
4.3210 738 15210 665 124USDUNITED STATES TREASURY NOTE/BOND 3.625% 15/02/20449 538 400
1.603 989 9084 023 363USDUNITED STATES TREASURY NOTE/BOND 3.625% 15/08/20433 545 600
3.338 277 6698 242 740USDUNITED STATES TREASURY NOTE/BOND 3.75% 15/11/20437 211 200
2.045 075 4035 117 102USDUNITED STATES TREASURY NOTE/BOND 3.875% 15/08/20404 339 400
2.897 182 7687 058 365USDUNITED STATES TREASURY NOTE/BOND 4.625% 15/02/20405 567 700

83.92208 611 913206 161 489Total Supranationals, Governments and Local Public Authorities, Debt Instruments

235 562 348 238 166 157 95.81
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

235 562 348 238 166 157 95.81Total Investments

APRIL 30, 2019
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83.92Governments 88.55United States of America
5.97Banks 2.75United Kingdom
3.28Financial Services 2.01Germany
0.85Media 1.03Canada
0.40Oil & Gas Producers 1.02Japan
0.39Health Care Equipment & Services 0.32Netherlands
0.24Pharmaceuticals & Biotechnology 0.12Australia
0.21Technology Hardware & Equipment 0.01Philippines
0.21Tobacco 95.81
0.08Oil Equipment, Services & Distribution
0.06Real Estate Investment Trusts
0.04Food Producers
0.04Industrial Engineering
0.04Travel, Leisure & Catering
0.02Electricity
0.01Beverages
0.01Electronic & Electrical Equipment
0.01General Retailers
0.01Industrial Metals & Mining
0.01Mining
0.01Support Services

95.81

Lyxor Index Fund 
APRIL 30, 2019

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor $ Floating Rate Note 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

4.632 733 8682 686 367EURBUONI POLIENNALI DEL TESORO 0.05% 15/04/20212 758 000
4.602 718 7902 687 409EURITALY BUONI POLIENNALI DEL TESORO 0.2% 15/10/20202 720 000
4.782 824 2012 755 424EURITALY BUONI POLIENNALI DEL TESORO 0.35% 01/11/20212 851 000
4.822 845 3652 822 376EURITALY BUONI POLIENNALI DEL TESORO 0.35% 15/06/20202 838 000
5.263 105 2453 053 412EURITALY BUONI POLIENNALI DEL TESORO 0.45% 01/06/20213 111 000
4.322 555 3572 534 311EURITALY BUONI POLIENNALI DEL TESORO 0.65% 01/11/20202 541 000
4.872 877 4752 863 917EURITALY BUONI POLIENNALI DEL TESORO 0.7% 01/05/20202 860 000
5.072 994 6352 997 596EURITALY BUONI POLIENNALI DEL TESORO 1.2% 01/04/20222 975 000
5.433 209 4053 213 442EURITALY BUONI POLIENNALI DEL TESORO 1.35% 15/04/20223 177 000
5.523 261 7973 222 035EURITALY BUONI POLIENNALI DEL TESORO 2.15% 15/12/20213 155 000
7.784 596 3774 640 404EURITALY BUONI POLIENNALI DEL TESORO 3.75% 01/03/20214 336 000
5.333 149 4953 177 624EURITALY BUONI POLIENNALI DEL TESORO 3.75% 01/05/20212 962 000
9.095 372 9835 375 472EURITALY BUONI POLIENNALI DEL TESORO 3.75% 01/08/20215 029 000
7.864 641 9164 717 396EURITALY BUONI POLIENNALI DEL TESORO 4% 01/09/20204 421 000
8.254 876 0264 835 294EURITALY BUONI POLIENNALI DEL TESORO 4.75% 01/09/20214 464 000
6.944 102 1494 104 686EURITALY BUONI POLIENNALI DEL TESORO 5% 01/03/20223 686 000
5.083 002 7182 979 745EURITALY 2 2 GROUP INC 2.3% 15/10/20212 896 000

99.6358 867 80258 666 910Total Supranationals, Governments and Local Public Authorities, Debt Instruments

58 666 910 58 867 802 99.63
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

58 666 910 58 867 802 99.63Total Investments

APRIL 30, 2019
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99.63Governments 99.63Italy

99.63 99.63

Lyxor Index Fund 
APRIL 30, 2019

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor EuroMTS 1-3Y Italy BTP Government Bond (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

Supranationals, Governments and Local Public Authorities, Debt Instruments

14.2014 628 51214 165 675EURITALY BUONI POLIENNALI DEL TESORO 2% 01/02/202814 905 000
13.4713 874 77013 540 375EURITALY BUONI POLIENNALI DEL TESORO 2.05% 01/08/202714 044 000
12.3212 692 74512 404 518EURITALY BUONI POLIENNALI DEL TESORO 2.2% 01/06/202712 675 000
14.0814 509 18713 855 063EURITALY BUONI POLIENNALI DEL TESORO 2.8% 01/12/202814 045 000
19.5020 083 85219 950 443EURITALY BUONI POLIENNALI DEL TESORO 5.75% 01/02/203315 188 000
25.1925 948 07425 802 389EURITALY BUONI POLIENNALI DEL TESORO 6.5% 01/11/202719 578

280.000001

98.76101 737 14099 718 463Total Supranationals, Governments and Local Public Authorities, Debt Instruments

99 718 463 101 737 140 98.76
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

99 718 463 101 737 140 98.76Total Investments

APRIL 30, 2019
Lyxor Index Fund 

Schedule of Investments

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

EUREUR
% of 
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98.76Governments 98.76Italy

98.76 98.76

Lyxor Index Fund 
APRIL 30, 2019

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor EuroMTS 10Y Italy BTP Government Bond (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

0.34138 672156 993EURACCOR SA3 692
1.96808 723691 287EURADIDAS AG - REG - REG3 530
0.36146 571134 434EURADYEN NV202
0.53218 427202 949EURAENA SME SA1 321
0.26105 51092 583EURAEROPORTS DE PARIS581
2.41993 805839 533EURAIR LIQUIDE SA8 383
3.371 388 944946 413EURAIRBUS SE11 396
0.28116 427119 381EURAKZO NOBEL NV1 538
0.29119 795104 155EURALSTOM SA3 056
1.48609 132504 695EURAMADEUS IT GROUP SA - A8 589
0.1560 56364 345EURANDRITZ AG1 425
2.871 182 0041 291 928EURANHEUSER-BUSCH INBEV SA/NV14 913
0.30123 197124 654EURARKEMA SA1 347
0.27110 905115 324EURAROUNDTOWN SA15 348
3.611 488 4021 170 729EURASML HOLDING NV8 022
0.42172 455200 778EURATOS SE1 879
0.1247 97554 094EURAXEL SPRINGER SE950
0.2393 922104 834EURBANKINTER SA13 195
0.47192 249182 917EURBEIERSDORF AG1 973
0.1457 37855 548EURBIOMERIEUX811
0.0625 48424 329EURBOLLORE SA6 016
0.35145 333131 979EURBRENNTAG AG3 024
0.28117 213104 779EURBUREAU VERITAS SA5 191
0.1769 79795 262EURCAIXABANK SA24 585
0.82339 326314 457EURCAPGEMINI SE3 139
0.47192 132184 667EURCNH INDUSTRIAL NV19 873
0.32131 500102 914USDCOCA-COLA EUROPEAN PARTNERS PLC2 750
0.1249 09537 728EURCOLRUYT SA764
0.38157 107180 348EURCOMMERZBANK AG19 609
1.16479 718439 986EURCRH PLC16 028
2.11869 789795 481EURDANONE12 067
0.1666 10166 842EURDASSAULT AVIATION SA49
0.88360 947250 037EURDASSAULT SYSTEMES SE2 559
0.25102 14178 017EURDAVIDE CAMPARI-MILANO SPA11 368
0.1874 78467 985EURDELIVERY HERO SE1 820
1.07442 189383 500EURDEUTSCHE BOERSE AG3 719
1.45598 255626 933EURDEUTSCHE POST AG - REG19 361
0.68279 929275 849EURDEUTSCHE WOHNEN SE6 986
0.48196 733127 379EUREDENRED4 683
0.35142 815132 932EUREIFFAGE SA1 534
0.1352 65950 777EURELISA OYJ1 392
1.00412 189403 425EURE.ON SE43 080
0.25105 101105 451EURERSTE GROUP BANK AG2 944
1.48611 398626 207EURESSILORLUXOTTICA SA5 635

APRIL 30, 2019
Lyxor Index Fund 

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)

0.2291 39298 659EUREUROFINS SCIENTIFIC SE224
0.1143 74054 481EURFAURECIA SA966
0.70289 800230 025EURFERRARI NV2 400
0.51211 343173 759EURFERROVIAL SA9 624
0.71291 765338 289EURFIAT CHRYSLER AUTOMOBILES NV21 244
0.2081 89780 529EURFORTUM OYJ4 347
0.1560 10662 494EURFRAPORT AG FRANKFURT AIRPORT SERVICES WORLDWIDE814
0.77317 306330 712EURFRESENIUS MEDICAL CARE AG & CO KGAA4 233
1.00412 935513 753EURFRESENIUS SE & CO KGAA8 164
0.1352 74159 358EURFUCHS PETROLUB SE - PFD1 360
0.2395 46494 744EURGALP ENERGIA SGPS SA6 377
0.1979 221102 825EURGEA GROUP AG3 179
0.32131 30398 832EURGETLINK SE - REG9 150
0.35144 432143 324EURGRIFOLS SA5 838
0.1873 36875 739EURHEIDELBERGCEMENT AG1 019
0.50204 190182 753EURHEINEKEN HOLDING NV2 255
1.18488 226430 444EURHEINEKEN NV5 073
0.42172 788200 457EURHENKEL AG & CO KGAA2 034
0.76314 667383 261EURHENKEL AG & CO KGAA - PFD3 487
0.94388 864294 217EURHERMES INTERNATIONAL620
0.1664 37266 727EURHOCHTIEF AG484
0.1977 07886 726EURHUGO BOSS AG1 240
0.1147 07390 926EURILIAD SA519
0.0833 28345 243EURIMERYS SA701
1.40575 810621 058EURINDUSTRIA DE DISENO TEXTIL SA21 350
1.13467 890446 807EURINFINEON TECHNOLOGIES AG - REG22 254
0.2188 23884 994EURINGENICO GROUP SA1 174
0.1976 82687 740EURIPSEN SA738
0.1042 54442 080EURJCDECAUX SA1 457
0.1771 54070 045EURJERONIMO MARTINS SGPS SA4 927
1.90781 541530 858EURKERING SA1 483
0.75309 879260 303EURKERRY GROUP PLC3 105
0.34140 546113 336EURKINGSPAN GROUP PLC2 998
0.79324 088293 509EURKONE OYJ - B6 633
1.21497 185477 943EURKONINKLIJKE AHOLD DELHAIZE NV23 168
0.88361 669259 101EURKONINKLIJKE DSM NV3 551
0.44180 048184 724EURKONINKLIJKE KPN NV65 807
1.08447 342393 196EURKONINKLIJKE PHILIPS NV11 783
0.1354 69655 389EURKONINKLIJKE VOPAK NV1 376
0.2187 653100 040EURLANXESS1 702
0.83342 145299 796EURLEGRAND SA5 222
0.2081 54783 848EURLEONARDO SPA7 921
2.931 209 569945 079EURL’OREAL SA4 935
4.591 897 4351 325 020EURLVMH MOET HENNESSY LOUIS VUITTON SE5 436

APRIL 30, 2019
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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)

0.58240 046236 521EURMERCK KGAA2 530
0.1768 41356 971EURMETSO OYJ2 060
0.31128 068127 043EURMONCLER SPA3 502
0.52213 475163 338EURMTU AERO ENGINES AG1 018
0.79326 249280 747EURMUENCHENER RUECKVERSICHERUNGS-GESELLSCHAFT AG IN

MUENCHEN - REG
1 463

0.54221 595174 391EURNESTE OYJ7 527
1.54635 115584 041USDNXP SEMICONDUCTORS NV6 739
0.0521 12621 138EURORION OYJ - B713
0.1457 809106 264EUROSRAM LICHT AG1 896
1.57645 635530 095EURPERNOD RICARD SA4 156
0.42174 780143 423EURPEUGEOT SA7 482
0.1250 95154 492EURPIRELLI & C SPA7 829
0.2081 188103 670EURPRYSMIAN SPA4 723
0.53219 135232 662EURPUBLICIS GROUPE SA4 144
0.2289 34362 109EURPUMA SE162
0.38155 555130 294EURQIAGEN NV4 518
0.1873 67267 064EURRECORDATI SPA2 047
0.1353 34146 151EURREMY COINTREAU SA449
0.0624 94224 819EURREXEL SA2 082
0.0834 42145 272EURRYANAIR HOLDINGS PLC2 884
2.06848 247611 023EURSAFRAN SA6 530
5.342 204 0601 748 812EURSAP SE19 236
0.28113 58785 899EURSARTORIUS AG696
0.1665 46148 751EURSARTORIUS STEDIM BIOTECH541
0.98406 126361 456EURSCHNEIDER ELECTRIC SE5 382
0.28116 025134 891EURSCOR SE3 191
0.1772 13463 290EURSEB SA442
3.871 598 2181 623 148EURSIEMENS AG - REG14 973
0.0626 11221 039EURSIEMENS GAMESA RENEWABLE ENERGY SA1 633
0.27111 627103 626EURSIEMENS HEALTHINEERS AG2 936
0.28115 259138 342EURSMURFIT KAPPA GROUP PLC4 411
0.43177 097164 945EURSODEXO SA1 732
0.38155 475157 733EURSOLVAY SA1 451
0.53218 868206 503EURSTMICROELECTRONICS NV13 366
0.50206 880162 394EURSYMRISE AG2 414
0.1249 02451 715EURTELENET GROUP HOLDING NV1 036
0.47193 740151 361EURTELEPERFORMANCE1 131
0.1457 20861 904EURTENARIS SA4 621
0.54221 522206 664EURTHALES SA2 081
0.26106 911187 086EURTHYSSENKRUPP AG8 529
0.34139 125115 031EURUBISOFT ENTERTAINMENT SA1 636
0.42174 961162 358EURUCB SA2 474
0.34141 416153 995EURUMICORE SA4 099
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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)

3.941 629 8621 482 532EURUNILEVER NV30 205
0.2186 002112 994EURUNITED INTERNET AG - REG2 407
0.64262 299302 150EURUPM-KYMMENE OYJ10 446
0.1353 28180 002EURVALEO SA1 646
0.27110 733101 469EURVEOLIA ENVIRONNEMENT SA5 258
0.1458 94548 544EURVERBUND AG1 333
1.28528 705435 387EURVIVENDI SA20 437
0.30123 515150 474EURWARTSILA OYJ ABP8 686
0.0833 56533 975EURWENDEL SA272
0.75307 243255 969EURWIRECARD AG2 298
0.83340 436242 027EURWOLTERS KLUWER NV5 475
0.2292 52081 320EURZALANDO SE2 206
0.0417 25229 080EUR1&1 DRILLISCH AG519

99.6341 080 63636 946 375Total Shares

36 946 375 41 080 636 99.63
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

36 946 375 41 080 636 99.63Total Investments
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15.57Personal Goods 32.99France
8.53Software & Computer Services 26.94Germany
7.12Aerospace & Defense 22.14Netherlands
7.03Technology Hardware & Equipment 4.73Spain
6.81Beverages 4.25Belgium
5.78Chemicals 2.80Finland
4.68General Industrials 2.62Ireland
3.77Health Care Equipment & Services 1.26Italy
3.76General Retailers 0.63Luxembourg
3.10Electronic & Electrical Equipment 0.54Austria
2.98Media 0.41Portugal
2.90Industrial Transportation 0.32United Kingdom
2.86Food Producers 99.63
2.78Support Services
2.70Construction & Materials
2.62Industrial Engineering
2.42Pharmaceuticals & Biotechnology
2.07Automobiles & Parts
1.50Food & Drug Retailers
1.36Household Goods & Home Construction
1.27Gas, Water & Multiutilities
1.15Financial Services
1.07Nonlife Insurance
1.03Banks
0.95Real Estate Investment & Services
0.85Travel, Leisure & Catering
0.77Oil & Gas Producers
0.64Forestry & Paper
0.56Fixed Line Telecommunications
0.34Electricity
0.34Leisure Goods
0.14Industrial Metals & Mining
0.08Mining
0.06Alternative Energy
0.04Mobile Telecommunications

99.63

Lyxor Index Fund 
APRIL 30, 2019

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor MSCI EMU Growth (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

0.701 597 2251 647 115EURAALBERTS INDUSTRIES NV45 635
0.36811 162943 838EURAAREAL BANK AG26 074
0.05106 086110 475EURABC ARBITRAGE16 098
0.12263 296185 197EURACCELL GROUP10 366
0.481 084 857777 073EURACCIONA SA10 502
0.17395 002325 030EURACEA SPA24 413
0.31704 379891 492EURACERINOX SA75 952
0.681 541 8371 639 377EURACKERMANS & VAN HAAREN NV10 752
0.09204 890223 831EURADLER REAL ESTATE AG16 007
0.27615 139666 330EURADO PROPERTIES SA13 144
0.07148 293125 693EURADVA OPTICAL NETWORKING SE19 461
0.11244 133305 190EURAEDAS HOMES SAU10 997
0.40901 920872 659EURAEDIFICA SA11 274
0.0363 70372 218EURAEROPORTO GUGLIELMO MARCONI DI BOLOGNA SPA4 969
0.13303 538322 491EURAGFA-GEVAERT NV78 800
0.05114 620122 654EURAGRANA BETEILIGUNGS AG5 731
0.40910 984800 163EURAIR FRANCE-KLM88 445
0.23530 745535 724EURAIXTRON SE51 780
0.15334 717336 919EURAKKA TECHNOLOGIES5 118
0.08192 314207 458EURAKTIA BANK OYJ22 156
0.10237 699216 087EURALBIOMA SA11 346
0.27606 844723 347EURALD SA46 324
0.18400 658434 465EURALMIRALL SA27 901
0.43966 703918 671EURALSTRIA OFFICE REIT-AG69 149
0.571 282 9011 072 623EURALTEN SA13 185
0.541 230 9191 143 527EURALTRAN TECHNOLOGIES106 068
0.09197 103221 647EURALTRI SGPS SA28 218
0.12283 100229 787EURAMADEUS FIRE AG2 383
0.16359 960556 728EURAMG ADVANCED METALLURGICAL GROUP NV13 322
0.27622 247698 625EURAMPLIFON SPA36 325
0.22494 344575 614EURANIMA HOLDING SPA139 409
0.28644 503896 785EURAPERAM SA23 522
0.29659 855703 556EURAPPLUS SERVICES SA - INMZ M59 021
0.0366 58084 373EURAQUAFIL SPA6 871
0.24549 550496 290EURARCADIS NV32 653
0.661 505 0421 192 289EURARGENX SE13 179
0.05102 38482 692EURARNOLDO MONDADORI EDITORE SPA59 944
0.05123 66398 856EURASCOPIAVE SPA32 246
0.521 172 502876 724EURASM INTERNATIONAL NV19 361
1.142 560 2972 453 400EURASR NEDERLAND NV64 654
0.04100 87781 915EURASSYSTEM2 874
0.18412 187331 996EURASTM SPA18 158
0.09198 734248 391EURATRESMEDIA CORP DE MEDIOS DE COMUNICACION SA41 403
0.09205 180242 731EURAT&S AUSTRIA TECHNOLOGIE & SYSTEMTECHNIK AG11 579
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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)

0.0486 07499 848EURAUBAY2 711
0.05115 543186 379EURAUMANN AG3 496
0.21468 359471 263EURAURELIUS EQUITY OPPORTUNITIES SE & CO KGAA10 582
0.34760 8051 079 671EURAURUBIS AG17 522
0.22505 395500 957EURAUTOGRILL SPA58 326
0.441 005 012804 791EURAZIMUT HOLDING SPA55 834
0.471 070 2311 139 286EURA2A SPA718 276
0.0124 620148 837EURBANCA CARIGE SPA16 413 519
0.13287 196280 634EURBANCA FARMAFACTORING SPA54 600
0.30674 036599 876EURBANCA GENERALI SPA26 790
0.07151 702198 071EURBANCA IFIS SPA9 870
0.34777 559720 093EURBANCA MEDIOLANUM SPA118 802
0.08176 728291 230EURBANCA MONTE DEI PASCHI DI SIENA SPA130 716
0.22504 351730 318EURBANCA POPOLARE DI SONDRIO SCPA207 894
0.651 472 9061 450 376EURBANCO BPM SPA694 767
0.461 039 9641 132 413EURBANCO COMERCIAL PORTUGUES SA4 158 191
0.29664 330498 398EURBARCO NV4 194
0.19435 669421 800EURBASIC-FIT NV13 787
0.0490 482101 923EURBASLER AG562
0.35793 798729 849EURBAWAG GROUP AG18 341
0.07162 593178 113EURBAYWA AG6 194
0.39893 574663 939EURBE SEMICONDUCTOR INDUSTRIES NV34 878
0.541 232 1631 163 254EURBECHTLE AG13 481
0.21479 471472 232EURBEFIMMO SA9 383
0.18404 385357 101EURBEKAERT SA - DIVISION16 614
0.09193 209225 949EURBENETEAU SA17 083
0.08177 781195 406EURBERTRANDT AG2 558
0.0494 72379 159EURBET-AT-HOME.COM AG1 287
0.05124 595178 476EURBIESSE SPA6 280
0.21466 851573 141EURBILFINGER SE14 190
0.07166 273147 808EURBINCKBANK NV26 309
0.08190 495174 040EURBIO ON SPA3 451
0.07162 484166 294EURBIOCARTIS NV14 129
0.09203 666212 968EURBIOTEST AG9 072
0.06134 043188 643EURBOIRON SA2 819
0.38872 337942 990EURBOLSAS Y MERCADOS ESPANOLES SHMSF SA34 507
0.08190 172187 477EURBONDUELLE SCA6 661
0.10234 852169 019EURBORUSSIA DORTMUND GMBH & CO KGAA27 420
0.43984 1121 012 974EURBOSKALIS WESTMINSTER40 349
0.0125 99561 239EURBOURBON CORP12 438
0.35803 648762 154EURBPER BANCA187 593
0.22491 096603 185EURBPOST SA45 854
0.36806 153775 355EURBREMBO SPA68 902
0.06133 945122 922EURBRUNEL INTERNATIONAL NV9 276
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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)

0.22504 492580 140EURBRUNELLO CUCINELLI SPA15 590
0.30676 560611 199EURBUZZI UNICEM SPA34 118
0.11253 511194 946EURBUZZI UNICEM SPA18 668
0.41920 313938 800EURCA IMMOBILIEN ANLAGEN AG29 450
0.19441 872532 578EURCAIRN HOMES PLC343 602
0.05113 09899 820EURCAIRO COMMUNICATION SPA30 817
0.30686 314614 680EURCANCOM SE15 265
0.12269 634253 934EURCAPITAL STAGE AG41 546
0.06146 639127 371EURCAREL INDUSTRIES SPA13 756
0.29646 842707 404EURCARGOTEC OYJ17 712
0.711 615 7351 333 096EURCARL ZEISS MEDITEC AG18 455
0.13289 389304 211EURCAVERION OYJ44 590
0.21482 454487 061EURC&C GROUP PLC142 527
1.082 441 5311 952 654EURCELLNEX TELECOM SAU89 042
0.05118 019115 226EURCEMENTIR HOLDING SPA18 241
0.34779 007832 335EURCERVED GROUP SPA89 541
0.09199 975182 864EURCEWE STIFTUNG & CO KGAA2 375
0.22499 144697 558EURCGG SA309 259
0.07153 900186 415EURCHARGEURS SA8 100
0.23514 717553 727EURCIA DE DISTRIBUCION INTEGRAL LOGISTA HOLDINGS SA24 348
0.14308 853353 334EURCIE D’ENTREPRISES CFE3 482
0.05120 458130 929EURCIE DES ALPES4 478
0.32735 451902 366EURCIE PLASTIC OMNIUM SA27 249
0.07159 671139 472EURCIR-COMPAGNIE INDUSTRIALI RIUNITE SPA145 685
0.13297 423279 281EURCITYCON OYJ32 648
0.17389 358345 882EURCOFACE SA43 262
0.511 166 2201 137 251EURCOFINIMMO SA10 230
0.06134 431145 678EURCOMDIRECT BANK AG12 951
0.29647 879537 949EURCOMPUGROUP MEDICAL SE10 981
0.20462 750549 402USDCONSTELLIUM NV55 525
0.16363 090330 252EURCONSTRUCCIONES Y AUXILIAR DE FERROCARRILES SA8 645
0.05124 693138 447EURCONSUS REAL ESTATE AG17 199
0.34774 203736 141EURCORBION NV27 165
0.09209 424249 564EURCORESTATE CAPITAL HOLDING SA5 858
0.14306 428321 404EURCORP FINANCIERA ALBA SA6 676
0.09196 499195 342EURCORTICEIRA AMORIM SGPS SA18 296
0.14326 588293 011EURCRAMO OYJ17 418
0.09193 944210 263EURCREDITO EMILIANO SPA38 103
0.10230 953307 072EURCREDITO VALTELLINESE SPA3 216 621
0.531 205 4441 036 623EURCTS EVENTIM AG & CO KGAA26 412
0.07147 678182 765EURCTT-CORREIOS DE PORTUGAL SA58 463
0.22497 888571 697EURDALATA HOTEL GROUP PLC84 531
0.05102 114117 300EURDANIELI & C OFFICINE MECCANICHE SPA5 623
0.10227 508263 153EURDANIELI & C OFFICINE MECCANICHE SPA - RSP17 609
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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)

0.09197 918293 332EURDATALOGIC SPA9 380
0.09201 939338 131EURDBV TECHNOLOGIES SA11 599
0.31704 568838 047EURDE’ LONGHI SPA30 848
0.0254 55044 597EURDEA CAPITAL SPA35 148
0.08174 938207 661EURDERICHEBOURG SA45 087
0.09207 550217 167EURDEUTSCHE BETEILIGUNGS AG5 863
0.27606 035664 947EURDEUTSCHE EUROSHOP AG22 664
0.34765 225793 432EURDEUTSCHE PFANDBRIEFBANK AG61 662
0.21486 588407 796EURDEUTZ AG55 420
0.11239 285247 059EURDEVOTEAM SA2 292
0.531 208 328634 316EURDIALOG SEMICONDUCTOR PLC35 024
0.39893 820891 783EURDIASORIN SPA10 262
0.10221 163222 443EURDIC ASSET AG22 637
0.19421 066420 284EURD’IETEREN SA/NV11 411
0.07150 658447 758EURDISTRIBUIDORA INTERNACIONAL DE ALIMENTACION SA242 606
0.18415 158412 591EURDMG MORI AG9 035
0.23514 925418 835EURDNA OYJ24 266
0.10235 538174 877EURDO & CO AG3 128
0.10230 363182 077EURDOBANK SPA18 341
0.0358 22777 207EURDRAEGERWERK AG & CO KGAA1 398
0.08186 448220 998EURDRAEGERWERK AG & CO KGAA - PFD3 485
0.42955 054943 337EURDUERR AG23 799
0.26600 851467 492EURDWS GROUP GMBH & CO KGAA18 341
0.29663 189646 626EUREBRO FOODS SA35 276
0.10228 992180 116EURECONOCOM GROUP SA/NV61 823
0.0256 16870 546EUREDAG ENGINEERING GROUP AG4 012
0.0486 14699 390EUREDREAMS ODIGEO SA27 611
0.0487 898131 992EUREL.EN. SPA4 867
0.33755 217676 843EURELIA SYSTEM OPERATOR SA/NV12 566
0.29647 122914 932EURELIOR GROUP SA52 441
0.641 442 7341 707 257EURELIS SA90 738
0.05124 215107 952EURELMOS SEMICONDUCTOR AG5 070
0.0498 196142 900EURELRINGKLINGER AG14 526
0.27604 133530 246EURENAV SPA124 205
0.13297 626471 078EURENCE ENERGIA Y CELULOSA SA62 109
0.12266 356314 530EURERAMET4 274
0.06135 249219 794EURERCROS SA44 519
0.17396 856433 371EURERG SPA24 125
0.0236 07752 527EURESSO SA FRANCAISE1 179
0.0375 464124 905EURETABLISSEMENTS MAUREL ET PROM22 393
0.23528 557715 760EUREUROCOMMERCIAL PROPERTIES NV - CVA20 455
0.26594 646485 760EUREURONAV NV70 623
0.701 590 7521 385 106EUREURONEXT NV25 678
0.16356 828385 469EUREUROPCAR MOBILITY GROUP47 993
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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)

0.15343 228313 502EUREUSKALTEL SA40 958
0.10219 397265 697EUREVN AG16 496
0.571 281 9871 154 402EUREVOTEC AG58 061
0.0480 61880 577EUREXMAR NV13 641
0.06138 130184 611EURFACC AG9 448
0.23524 007470 096EURFAES FARMA SA128 119
0.14320 163292 797EURFAGRON18 119
0.08170 185118 206EURFALCK RENEWABLES SPA53 450
0.13295 447320 707EURFFP2 874
0.0245 91747 854EURFIGEAC-AERO3 650
0.06135 770162 423EURFILA SPA9 810
0.11253 719282 934EURFINCANTIERI SPA232 770
0.942 127 9531 864 645EURFINECOBANK BANCA FINECO SPA181 334
0.08175 090179 146EURFINNAIR OYJ23 502
0.05108 513145 535EURFINTECH GROUP AG5 155
0.17381 764373 700EURFLOW TRADERS14 936
0.10218 654266 221EURFLUIDRA SA22 426
0.28625 703589 750EURFNAC DARTY SA7 986
0.17379 372381 575EURFOMENTO DE CONSTRUCCIONES Y CONTRATAS SA34 741
0.06129 951165 788EURFORFARMERS NV17 054
0.541 227 2691 405 434EURFREENET AG58 721
0.05119 926140 163EURF-SECURE CORP43 689
0.14314 894438 413EURFUGRO NV - CVA38 780
0.902 038 9591 838 359EURGALAPAGOS NV19 980
0.30685 606518 170EURGAZTRANSPORT ET TECHNIGAZ SA8 501
0.0359 19175 978EURGEOX SPA35 657
0.43964 6661 045 160EURGERRESHEIMER AG14 398
0.20450 070505 909EURGESTAMP AUTOMOCION SA79 168
0.0371 085103 201EURGFT TECHNOLOGIES SE7 846
0.05114 110196 122EURGIMA TT SPA16 140
0.21468 678433 515EURGIMV NV8 744
0.0490 52292 698EURGL EVENTS4 124
0.691 557 4271 416 793EURGLANBIA PLC95 023
0.12277 460352 908EURGLENVEAGH PROPERTIES PLC339 608
0.10221 968207 386EURGLOBAL DOMINION ACCESS SA46 632
0.491 121 6321 236 476EURGRAND CITY PROPERTIES SA53 513
0.23516 155460 194EURGREEN REIT PLC304 696
0.0127 41666 981EURGREENYARD NV7 121
0.491 106 4591 078 463EURGRENKE AG11 690
0.0487 97891 563EURGROUPE CRIT1 290
0.0370 50995 867EURGROUPE GUILLIN3 398
0.29649 028688 335EURGRUPO CATALANA OCCIDENTE SA19 259
0.08173 917169 942EURGRUPPO MUTUIONLINE SPA10 088
0.06137 894149 810EURGUERBET2 592
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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)

0.12273 598269 418EURHAMBORNER REIT AG29 243
0.11251 821199 611EURHAMBURGER HAFEN UND LOGISTIK AG11 242
0.20442 467544 037EURHAPAG-LLOYD AG16 119
0.0250 17566 111EURHAULOTTE GROUP SA5 754
0.08191 523265 112EURHEIDELBERGER DRUCKMASCHINEN AG115 029
0.13301 185408 604EURHELLOFRESH SE33 465
0.531 192 3261 047 013EURHERA SPA375 654
0.20457 414473 406EURHIBERNIA REIT PLC319 870
0.10230 581274 987EURHORNBACH HOLDING AG & CO KGAA4 769
0.0243 96949 718EURH&R GMBH & CO KGAA5 974
0.741 680 5021 502 449EURHUHTAMAKI OYJ49 412
0.13298 444296 387EURHYPOPORT AG1 638
0.07164 501150 136EURID LOGISTICS GROUP1 032
0.25567 070560 927EURIMA INDUSTRIA MACCHINE AUTOMATICHE SPA8 101
0.771 736 2801 506 350EURIMCD NV24 115
0.08170 762164 268EURIMMOBILIARE GRANDE DISTRIBUZIONE SIIQ SPA25 298
0.41939 501909 211EURIMMOFINANZ AG41 116
0.26595 371591 357EURINDRA SISTEMAS SA56 702
0.18399 007444 536EURINDUS HOLDING AG8 409
0.36812 162751 930EURINFRASTRUTTURE WIRELESS ITALIANE SPA110 049
0.491 117 7701 061 959EURINMOBILIARIA COLONIAL SOCIMI SA116 495
0.05119 85299 024EURINNATE PHARMA SA20 505
0.12263 882234 286EURINTERPARFUMS SA5 910
0.521 170 059944 338EURINTERPUMP GROUP SPA34 948
0.21487 160473 182EURINTERTRUST NV28 809
0.10224 978197 602EURINTERVEST OFFICES & WAREHOUSES NV8 910
0.892 029 0251 865 857USDINTERXION HOLDING NV32 865
0.07154 704215 296EURION BEAM APPLICATIONS9 669
0.19421 381458 852EURIPSOS16 301
0.27621 578658 304EURIREN SPA298 262
0.12267 358251 137EURIRISH RESIDENTIAL PROPERTIES REIT PLC169 214
0.12268 964395 520EURISRA VISION AG7 534
0.551 237 7171 082 837EURITALGAS SPA222 611
0.06130 012129 479EURITALMOBILIARE SPA6 553
0.05107 626144 595EURJACQUET METAL SERVICE SA6 060
0.37831 459764 105EURJENOPTIK AG23 621
0.10224 431246 437EURJOST WERKE AG6 832
0.30682 750667 223EURJUNGHEINRICH AG22 010
0.10233 821170 340EURJUVENTUS FOOTBALL CLUB SPA184 839
0.0378 67291 348EURKAPSCHTRAFFIC COM2 384
0.13285 191347 787EURKAUFMAN & BROAD SA8 020
0.36815 021806 487EURKBC ANCORA17 952
0.26583 843507 333EURKEMIRA OYJ46 300
0.06134 203201 003EURKENDRION NV6 142

APRIL 30, 2019
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



95The 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)

0.611 377 1941 456 716EURKESKO OYJ - B29 745
0.16365 753364 066EURKINEPOLIS GROUP NV6 901
0.09214 572301 226EURKLOECKNER & CO SE34 304
0.12278 380381 893EURKOENIG & BAUER AG6 441
0.501 141 811992 100EURKONECRANES OYJ30 760
0.20465 048381 017EURKONINKLIJKE BAM GROEP NV107 154
0.12279 667265 596EURKONINKLIJKE VOLKERWESSELS NV14 673
0.36808 786636 164EURKORIAN SA22 554
0.26600 807750 992EURKRONES AG7 243
0.701 586 7731 373 263EURK+S AG87 764
0.14320 408351 923EURKWS SAAT SE5 296
0.0240 44747 788EURLA DORIA SPA4 975
0.511 167 0031 173 266EURLAGARDERE SCA48 104
0.13288 547349 685EURLAR ESPANA REAL ESTATE SOCIMI SA41 280
1.333 006 0522 937 019EURLEG IMMOBILIEN AG28 974
0.0362 143108 996EURLEHTO GROUP OYJ14 691
0.27609 309608 707EURLENZING AG6 087
0.14307 689539 166EURLEONI AG14 980
0.16360 474424 749EURLIBERBANK SA913 980
0.11259 247265 399EURLISI8 685
0.05112 730134 842EURLNA SANTE SA2 448
0.10215 778262 324EURMAIRE TECNIMONT SPA67 812
0.18397 889483 884EURMAISONS DU MONDE SA20 745
0.07159 890176 571EURMANITOU BF SA5 457
0.15330 206359 472EURMARR SPA15 252
0.28646 246601 655EURMASMOVIL IBERCOM SA33 073
0.0370 64279 105EURMBB SE908
0.23517 990570 709EURMEDIASET ESPANA COMUNICACION SA75 071
0.21481 623429 187EURMEDIASET SPA162 491
0.29662 233697 405EURMELEXIS NV9 262
0.20465 014554 727EURMELIA HOTELS INTERNATIONAL SA52 663
0.12272 068338 448EURMERCIALYS SA23 214
0.871 962 8931 904 036EURMERLIN PROPERTIES SOCIMI SA161 555
0.10224 943234 355EURMERSEN SA7 096
0.22489 104511 391EURMETRO AG81 790
0.09205 080201 134EURMETROPOLE TELEVISION SA11 593
0.09214 910272 134EURMETROVACESA SA20 865
0.19438 291659 146EURMETSA BOARD OYJ88 081
0.0374 68192 570EURMGI COUTIER4 292
0.06134 758171 004EURMIQUEL Y COSTAS & MIQUEL SA8 529
0.07154 166196 537EURMITHRA PHARMACEUTICALS SA6 041
0.05124 083148 354EURMLP AG27 574
0.17377 025293 544EURMONTEA5 027
0.571 290 6401 423 171EURMORPHOSYS AG14 600
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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)

0.0364 63574 222EURMOTA ENGIL27 226
0.17388 878422 874EURNAVIGATOR CO SA98 700
0.16367 704552 395EURNEINOR HOMES SA36 227
0.641 452 0421 127 891EURNEMETSCHEK SE8 827
0.15346 437350 818EURNEOPOST SA15 848
0.17377 977335 949EURNEXANS SA12 103
0.35804 549946 048EURNEXITY SA19 303
0.05115 123112 789EURNIBC HOLDING NV13 528
0.18417 403260 243EURNORDEX SE28 906
0.27615 665811 506EURNORMA GROUP SE - N14 610
0.31706 888556 153EURNOS SGPS SA118 110
0.13300 650280 900EURNSI NV8 517
0.0485 813198 426EUROBRASCON HUARTE LAIN SA78 836
0.39874 169856 536EUROCI NV33 817
0.05119 461113 663EUROENEO SA11 758
0.24537 434594 866EUROESTERREICHISCHE POST AG15 488
0.0485 78773 983EUROHB TECHNOLOGY AG2 403
0.34761 219783 351EURONTEX GROUP NV33 983
0.11257 018184 626EURORANGE BELGIUM SA13 759
0.14317 288323 641EURORIGIN ENTERPRISES PLC57 584
0.06132 938154 299EURORIOLA OYJ57 799
0.992 253 4592 227 057EURORPEA20 731
0.21486 710728 067EUROUTOKUMPU OYJ143 192
0.14315 449461 609EUROUTOTEC OYJ67 174
0.07164 475204 427EUROVS SPA88 475
0.08175 560169 116EURPALFINGER AG6 033
0.17393 183372 354EURPATRIZIA IMMOBILIEN AG21 173
0.0485 691124 823EURPERMANENT TSB GROUP HOLDINGS PLC62 548
0.21474 100404 008EURPFEIFFER VACUUM TECHNOLOGY AG3 167
0.10233 542346 298EURPHARMING GROUP NV283 081
0.08181 799149 776EURPIAGGIO & C SPA73 902
0.07154 080150 070EURPONSSE OYJ5 136
0.06126 463151 732EURPORR AG5 336
0.21471 932571 240EURPOSTNL NV204 388
0.06132 150132 058EURPROMOTORA DE INFORMACIONES SA81 273
0.05118 942200 014USDPROQR THERAPEUT12 096
0.26590 594701 330EURPROSEGUR CIA DE SEGURIDAD SA127 338
0.09205 169196 951EURRAI WAY SPA43 653
0.06130 892124 298EURRALLYE SA12 610
0.10218 056236 457EURRAMIRENT OYJ34 889
0.41941 528988 464EURRATIONAL AG1 564
0.07165 001166 252EURRECTICEL SA17 723
0.21468 075446 955EURREN - REDES ENERGETICAS NACIONAIS SGPS SA183 559
0.24547 230525 928EURREPLY SPA9 435
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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)

0.12261 498242 127EURRETAIL ESTATES3 143
0.902 043 2371 874 628EURRHEINMETALL AG19 973
0.11242 249209 682EURRHOEN-KLINIKUM AG9 211
0.14311 395323 278EURRIB SOFTWARE SE17 794
0.33748 569896 961EURROCKET INTERNET SE31 854
0.861 949 6582 125 210EURRUBIS SCA39 952
0.18418 841389 884EURS IMMO AG21 479
0.15341 804382 563EURSACYR SA156 647
0.10231 047264 960EURSAF-HOLLAND SA20 815
0.551 256 3541 274 154EURSAIPEM SPA278 139
0.06146 918181 101EURSALINI IMPREGILO SPA78 988
0.21468 559458 615EURSALVATORE FERRAGAMO SPA23 219
0.23526 075670 762EURSALZGITTER AG17 912
0.14306 788284 961EURSANOMA OYJ33 750
0.18416 532547 104EURSARAS SPA261 641
0.581 324 2761 090 632EURSBM OFFSHORE NV80 162
0.19428 342487 612EURSCHOELLER-BLECKMANN OILFIELD EQUIPMENT AG5 136
1.002 264 6592 122 784EURSCOUT24 AG49 339
0.07163 452198 726EURSEMAPA-SOCIEDADE DE INVESTIMENTO E GESTAO11 180
0.0365 09572 304EURSEMPERIT AG HOLDING4 717
0.0498 568103 459EURSESA SPA3 552
0.09200 942278 872EURSGL CARBON SE25 244
0.06134 110197 704EURSHOP APOTHEKE EUROPE NV3 876
0.0249 20277 369EURSIF HOLDING NV4 677
0.601 353 1261 219 082EURSIGNIFY NV50 622
0.37841 1891 149 610EURSILTRONIC AG9 629
0.0480 46189 141EURSIOEN INDUSTRIES NV3 174
0.0373 38392 424EURSIXT LEASING SE5 671
0.24552 823563 235EURSIXT SE5 570
0.23519 148492 186EURSIXT SE - PFD7 601
0.0359 441126 880EURSLM SOLUTIONS GROUP AG5 771
0.0496 796134 985EURSMA SOLAR TECHNOLOGY AG4 773
0.25564 515491 707EURSOCIETA CATTOLICA DI ASSICURAZIONI SC67 932
0.24535 354452 545EURSOCIETA INIZIATIVE AUTOSTRADALI E SERVIZI SPA36 518
0.571 296 0881 175 206EURSOFINA SA7 067
0.33749 022909 106EURSOFTWARE AG22 056
0.34777 995560 069EURSOITEC8 630
0.06133 685106 266EURSOLARIA ENERGIA Y MEDIO AMBIENTE SA25 783
0.11253 289262 584EURSOLOCAL GROUP267 182
0.19429 074393 802EURSOLUTIONS 30 SE35 786
0.16364 628343 221EURSONAE SGPS SA366 829
0.33750 170952 716EURSOPRA GROUPE6 592
0.41920 080789 369EURSPIE SA53 493
0.23528 375551 264EURS&T AG21 979
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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)

0.25562 449809 501EURSTABILUS SA11 326
0.0366 61150 132EURSTALLERGENES GREER PLC1 815
0.0498 988119 451EURSTE INDUSTRIELLE D’AVIATION LATECOERE SA30 411
0.05103 480123 099EURSTO SE & CO KGAA1 164
0.06137 627139 917EURSTRATEC BIOMEDICAL AG2 195
0.34775 900639 539EURSTROEER MEDIA SE12 878
0.20448 935393 109EURSUEDZUCKER AG32 769
0.0489 05378 386EURSURTECO SE3 555
0.05119 631123 909EURSYNERGIE SA3 351
0.501 144 2641 142 083EURTAG IMMOBILIEN AG57 099
0.561 269 462992 832EURTAKEAWAY.COM NV16 551
0.09210 889223 980EURTAKKT AG15 042
0.11239 328191 018EURTALGO SA40 702
0.14310 736306 557EURTAMBURI INVESTMENT PARTNERS SPA49 012
0.14315 576336 885EURTARKETT SA14 610
0.08182 672363 551EURTECHNICOLOR171 041
0.20453 333393 567EURTECHNOGYM SPA41 476
0.18409 055419 420EURTECNICAS REUNIDAS SA - C0905115 378
0.22508 842561 436EURTELEKOM AUSTRIA AG76 174
0.12277 566251 690EURTELEPIZZA GROUP SA46 184
0.08187 485165 096EURTELEVISION FRANCAISE 119 249
0.17382 150390 159EURTESSENDERLO GROUP SA11 868
0.28645 306690 820EURTIETO OYJ25 486
0.11256 490246 126EURTIKKURILA OYJ17 191
0.37846 842916 514EURTKH GROUP NV17 672
0.491 119 641984 981EURTLG IMMOBILIEN AG42 653
0.09199 469266 383EURTOD’S SPA4 552
0.07168 657163 467EURTOKMANNI GROUP CORP21 595
0.20456 252508 714EURTOMTOM NV59 346
0.15340 746448 059EURTRIGANO SA3 990
0.06143 566160 421EURTUBACEX SA51 829
0.18415 857534 544EURUNICAJA BANCO SA406 110
0.581 312 7911 515 256EURUNIONE DI BANCHE ITALIANE SPA472 227
0.36820 757679 335EURUNIPOL GRUPPO SPA180 943
0.24538 413485 001EURUNIQA INSURANCE GROUP AG56 675
0.12268 124321 184EURUPONOR OYJ25 176
0.14324 877647 366EURVALLOUREC SA147 003
0.631 431 0701 092 356EURVALMET OYJ58 411
0.0482 88279 277EURVAN DE VELDE NV2 749
0.11245 240150 482EURVARTA AG6 131
0.08191 243222 430EURVASTNED RETAIL NV6 110
0.0378 36059 860EURVERBIO VEREINIGTE BIOENERGIE AG10 111
0.19436 382482 944EURVICAT SA9 265
0.19436 678418 278EURVIENNA INSURANCE GROUP AG WIENER VERSICHERUNG GRUPPE17 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)

0.07156 389165 882EURVILMORIN & CIE SA3 153
0.14307 913251 247EURVIRBAC SA1 939
0.43972 6821 042 538EURVISCOFAN SA18 164
0.07165 107190 792EURVOSSLOH AG4 027
0.14317 766308 651EURWACKER NEUSON SE12 865
0.461 043 239923 856EURWAREHOUSES DE PAUW CVA7 797
0.16359 403376 934EURWASHTEC AG5 127
0.19421 394572 211EURWERELDHAVE NV18 466
0.18405 744411 276EURWESSANEN35 099
0.491 102 5891 090 295EURWIENERBERGER AG53 890
0.451 031 082923 937EURWORLDLINE SA18 363
0.09196 670210 831EURWUESTENROT & WUERTTEMBERGISCHE AG10 747
0.06143 835203 816EURX-FAB SILICON FOUNDRIES SE26 986
0.19427 304393 071EURXING SE1 289
0.17396 748391 689EURYIT OYJ72 598
0.27621 288677 796EURZARDOYA OTIS SA86 290
0.06137 51395 796EURZIGNAGO VETRO SPA12 105
0.12269 213370 971EURZOOPLUS2 784
0.0483 36582 648EURZUMTOBEL GROUP AG12 965

99.21225 085 143226 977 767Total Shares

226 977 767 225 085 143 99.21
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

Other transferable securities

Shares

0.11257 744351 474EURCELLECTIS SA14 480
0.36808 770817 218EURCIE AUTOMOTIVE SA32 533
0.16369 984378 746EURGENFIT16 473

0.631 436 4981 547 438Total Shares

1 547 438 1 436 498 0.63Total Other transferable securities

228 525 205 226 521 641 99.84Total Investments
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7.99Financial Services 23.68Germany
7.83Software & Computer Services 15.69Italy
7.42Industrial Engineering 13.40France
6.71Real Estate Investment Trusts 12.56Netherlands
5.33Banks 10.43Spain
4.21Real Estate Investment & Services 8.34Belgium
4.12Construction & Materials 5.57Finland
4.07Technology Hardware & Equipment 4.06Austria
3.96Pharmaceuticals & Biotechnology 2.16Ireland
3.75Health Care Equipment & Services 1.72Luxembourg
3.13Support Services 1.65Portugal
3.02Food Producers 0.56United Kingdom
2.85Media 0.02Switzerland
2.81Chemicals 99.84
2.59General Industrials
2.50Electronic & Electrical Equipment
2.36General Retailers
2.31Automobiles & Parts
2.29Travel, Leisure & Catering
2.26Gas, Water & Multiutilities
2.09Nonlife Insurance
2.00Industrial Transportation
1.98Mobile Telecommunications
1.97Oil Equipment, Services & Distribution
1.75Industrial Metals & Mining
1.38Personal Goods
1.37Electricity
1.04Food & Drug Retailers
0.90Household Goods & Home Construction
0.74Alternative Energy
0.58Forestry & Paper
0.55Leisure Goods
0.53Oil & Gas Producers
0.38Fixed Line Telecommunications
0.37Mining
0.25Life Insurance
0.24Aerospace & Defense
0.21Tobacco

99.84

Lyxor Index Fund 
APRIL 30, 2019

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

0.46551 406607 500EURABN AMRO GROUP NV26 295
0.54648 904508 595EURACS ACTIVIDADES DE CONSTRUCCION Y SERVICIOS SA15 854
0.43515 559553 970EURAEGON NV110 730
0.29343 941348 706USDAERCAP HOLDINGS NV7 765
0.44533 826473 821EURAGEAS11 358
0.17209 466257 138EURAIB GROUP PLC50 620
0.57686 826676 379EURAKZO NOBEL NV9 073
4.715 667 4984 812 649EURALLIANZ SE - REG26 385
0.20240 956190 223EURAMUNDI SA3 762
0.66798 0721 048 988EURARCELORMITTAL41 291
1.051 262 3981 081 496EURASSICURAZIONI GENERALI SPA72 971
0.62749 056742 928EURATLANTIA SPA30 800
2.382 862 9112 785 788EURAXA SA120 569
1.872 245 7232 965 825EURBANCO BILBAO VIZCAYA ARGENTARIA SA414 493
0.30362 378535 669EURBANCO DE SABADELL SA349 786
3.784 553 4844 947 081EURBANCO SANTANDER SA1 009 306
0.29343 426409 968EURBANK OF IRELAND GROUP PLC60 356
0.16189 085275 092EURBANKIA SA76 708
3.444 138 8173 674 604EURBASF SE - REG57 095
2.863 439 9405 419 199EURBAYER AG57 970
1.301 562 1741 677 259EURBAYERISCHE MOTOREN WERKE AG20 582
0.19227 471246 964EURBAYERISCHE MOTOREN WERKE AG - PFD3 457
2.763 317 7994 053 479EURBNP PARIBAS SA69 922
0.12150 306142 060EURBOLLORE SA35 483
0.38458 660534 735EURBOUYGUES SA13 675
0.34411 683557 066EURCAIXABANK SA145 010
0.53639 147603 421EURCARREFOUR SA36 796
0.10124 502150 112EURCASINO GUICHARD PERRACHON SA3 411
0.941 126 9431 140 776EURCIE DE SAINT-GOBAIN30 926
1.021 222 3171 060 942EURCIE GENERALE DES ETABLISSEMENTS MICHELIN SCA10 615
0.19224 497204 863EURCNP ASSURANCES10 670
0.19224 842160 406USDCOCA-COLA EUROPEAN PARTNERS PLC4 702
0.0783 98873 850EURCOLRUYT SA1 307
0.841 007 648903 944EURCONTINENTAL AG6 838
0.48583 001721 905EURCOVESTRO AG11 959
0.23273 385241 750EURCOVIVIO2 833
0.72871 681949 774EURCREDIT AGRICOLE SA71 274
2.743 297 8443 481 221EURDAIMLER AG56 528
0.75899 4011 475 921EURDEUTSCHE BANK AG - REG122 052
0.26317 850324 652EURDEUTSCHE LUFTHANSA AG - REG14 770
2.573 090 0173 024 835EURDEUTSCHE TELEKOM AG - REG207 189
0.45537 633518 306EUREDP - ENERGIAS DE PORTUGAL SA159 110
0.40480 537428 926EURELECTRICITE DE FRANCE SA37 425
0.14167 246160 512EURELISA OYJ4 421
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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)

0.30358 089338 126EURENAGAS SA14 098
0.36438 514391 527EURENDESA SA19 744
2.372 851 0162 609 013EURENEL SPA505 589
1.251 499 2691 576 981EURENGIE SA113 538
2.002 406 5292 452 984EURENI SPA158 137
0.28333 831325 566EURERSTE GROUP BANK AG9 351
0.17203 485192 300EUREURAZEO SE2 909
0.15174 609233 220EUREUTELSAT COMMUNICATIONS SA10 852
0.22269 292293 038EUREVONIK INDUSTRIES AG10 139
0.33400 205349 712EUREXOR NV6 742
0.0674 80356 830EURFAURECIA SA1 652
0.22260 105245 217EURFORTUM OYJ13 806
0.14163 263175 303EURGALP ENERGIA SGPS SA10 906
0.31378 137386 368EURGECINA SA2 841
0.36427 378437 885EURGROUPE BRUXELLES LAMBERT SA5 015
0.42503 731392 349EURHANNOVER RUECK SE - REG3 748
0.36432 936423 517EURHEIDELBERGCEMENT AG6 013
2.603 127 4802 443 464EURIBERDROLA SA386 204
0.13158 877159 597EURICADE2 085
2.282 747 1873 259 561EURING GROEP NV241 915
0.30357 361323 218EURINNOGY SE8 634
1.802 162 1042 229 240EURINTESA SANPAOLO SPA925 162
0.851 024 1021 032 673EURKBC GROUP NV15 512
0.22268 820219 238EURKION GROUP AG4 404
0.33402 272420 022EURKLEPIERRE SA12 702
0.64765 033710 983EURKONINKLIJKE PHILIPS NV20 151
0.15179 228182 866EURMAPFRE SA67 001
0.30364 761320 180EURMEDIOBANCA BANCA DI CREDITO FINANZIARIO SPA38 599
0.14169 014166 711EURMETRO AG11 193
0.861 036 504820 163EURMUENCHENER RUECKVERSICHERUNGS-GESELLSCHAFT AG IN

MUENCHEN - REG
4 648

0.26308 315356 114EURNATIXIS SA58 749
0.46551 267458 517EURNATURGY ENERGY GROUP SA21 772
0.62740 724668 923EURNN GROUP NV19 081
1.361 639 2551 703 291EURNOKIA OYJ350 343
0.18217 537206 197EURNOKIAN RENKAAT OYJ7 295
0.36437 151444 770EUROMV AG9 155
1.441 731 8971 748 672EURORANGE SA124 017
0.10124 683117 963EURORION OYJ - B4 208
0.31371 757394 508EURPADDY POWER BETFAIR PLC4 978
0.25298 915245 499EURPEUGEOT SA12 796
0.49588 655522 523EURPORSCHE AUTOMOBIL HOLDING SE - PFD9 519
0.26308 847210 814EURPOSTE ITALIANE SPA32 476
0.17203 283359 180EURPROSIEBENSAT.1 MEDIA SE14 484
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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)

0.20235 927245 109EURPROXIMUS SADP9 456
0.18218 708243 314EURRAIFFEISEN BANK INTERNATIONAL AG9 201
0.31377 114317 996EURRANDSTAD NV7 406
0.41497 394497 449EURRED ELECTRICA CORP SA26 908
0.60726 738908 156EURRENAULT SA11 949
1.091 312 5121 280 311EURREPSOL SA86 749
0.12147 150169 695EURREXEL SA12 283
0.10120 491148 468EURRTL GROUP SA2 405
0.61733 444631 390EURRWE AG32 211
0.931 123 2641 180 540EURSAMPO OYJ - A27 558
4.515 427 7865 451 347EURSANOFI70 045
1.071 289 9891 144 316EURSCHNEIDER ELECTRIC SE17 095
0.29343 525402 795EURSES SA22 645
0.13154 032103 486EURSIEMENS GAMESA RENEWABLE ENERGY SA9 633
0.53635 947549 261EURSNAM SPA140 169
0.10122 499129 449EURSOCIETE BIC SA1 594
1.091 305 9651 916 160EURSOCIETE GENERALE SA46 278
0.32379 043429 997EURSTORA ENSO OYJ - R34 256
0.24290 267277 089EURSUEZ23 175
0.29353 407492 921EURTELECOM ITALIA SPA/MILANO708 798
0.14174 199216 006EURTELECOM ITALIA SPA/MILANO - RSP374 703
0.11133 871189 272EURTELEFONICA DEUTSCHLAND HOLDING AG46 226
1.792 158 8472 355 754EURTELEFONICA SA290 480
0.15181 701155 843EURTENARIS SA14 677
0.39466 872422 416EURTERNA RETE ELETTRICA NAZIONALE SPA87 462
6.177 437 1497 265 365EURTOTAL SA150 109
1.091 317 3371 661 625EURUNIBAIL RODAMCO REITS8 596
1.281 538 4141 883 370EURUNICREDIT SPA124 770
0.28337 949319 185EURUNIPER SE12 512
0.26314 248244 593EURVALEO SA9 708
0.29351 702313 408EURVEOLIA ENVIRONNEMENT SA16 700
2.362 841 7512 550 455EURVINCI SA31 568
0.17204 017298 393EURVOESTALPINE AG7 126
0.27321 669288 268EURVOLKSWAGEN AG2 018
1.491 788 5411 714 456EURVOLKSWAGEN AG - PFD11 536
1.131 360 5601 176 045EURVONOVIA SE30 595
0.09106 49492 576EURWENDEL SA863
0.0554 78088 029EUR1&1 DRILLISCH AG1 648

99.72119 989 768123 512 429Total Shares

123 512 429 119 989 768 99.72
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

123 512 429 119 989 768 99.72Total Investments

APRIL 30, 2019
Lyxor Index Fund 
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19.92Banks 32.34France
10.51Nonlife Insurance 27.25Germany
9.78Oil & Gas Producers 14.28Spain
9.68Automobiles & Parts 11.03Italy
7.47Pharmaceuticals & Biotechnology 5.92Netherlands
6.83Electricity 3.25Finland
4.72Chemicals 1.92Belgium
4.58Construction & Materials 1.20Luxembourg
4.33Gas, Water & Multiutilities 0.99Austria
4.01Fixed Line Telecommunications 0.77Ireland
2.72Mobile Telecommunications 0.58Portugal
2.10Real Estate Investment Trusts 0.19United Kingdom
1.93Life Insurance 99.72
1.71Electronic & Electrical Equipment
1.36Technology Hardware & Equipment
1.15Financial Services
1.13Real Estate Investment & Services
1.03Industrial Transportation
0.98Industrial Metals & Mining
0.84Food & Drug Retailers
0.70Media
0.57Travel, Leisure & Catering
0.41Alternative Energy
0.32Forestry & Paper
0.31General Industrials
0.22Industrial Engineering
0.19Beverages
0.12General Retailers
0.10Household Goods & Home Construction

99.72

Lyxor Index Fund 
APRIL 30, 2019

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

0.78494 735488 228USDAMERICAN EXPRESS CO 2.5% 01/08/2022500 000
0.51321 464321 142USDBANK OF MONTREAL FRN 13/04/2021320 000
0.0426 09926 089USDBANK OF MONTREAL FRN 15/06/202026 000
0.002 0282 026USDBP CAPITAL MARKETS PLC FRN 16/09/20212 000
0.63399 451399 574USDCHEVRON CORP FRN 03/03/2020399 000
0.99628 630627 157USDCOMCAST CORP 3.45% 01/10/2021617 000
0.16103 524103 532USDCONTINENTAL RESOURCES INC/OK 4.5% 15/04/2023100 000
0.1595 64992 246USDDUKE ENERGY CORP 2.65% 01/09/2026100 000
0.0214 01213 999USDJOHN DEERE CAPITAL CORP FRN 07/01/202014 000
0.39250 186250 079USDJP MORGAN FRN 01/02/2021250 000
3.952 505 0732 499 756USDMITSUBISHI UFJ FINANCIAL GROUP INC FRN 26/07/20232 496 000
0.25157 292157 019USDMORGAN STANLEY 3.125% 27/07/2026161 000
0.49307 471307 374USDMURPHY OIL CORP 3.7% 01/12/2022307 000
0.50319 218318 111USDNORDEA BANK AB FRN 27/05/2021315 000
1.02645 166638 838USDROYAL BANK OF SCOTLAND GROUP PLC FRN 25/06/2024644 000
2.821 786 8161 776 272USDSANTANDER UK PLC FRN 01/06/20211 783 000
0.86543 948542 667USDTORONTO BANK GGAIP INC FRN 17/09/2020543 000
1.18749 481747 888USDTORONTO-DOMINION BANK FRN 11/06/2020748 000
0.36229 497229 474USDUBS AG/LONDON - 144A - FRN 01/12/2020229 000
0.1274 38274 193USDUNITEDHEALTH GROUP INC 2.125% 15/03/202175 000
1.32836 031836 115USDUS BANK CINCINNATI GGAIP INC FRN 24/07/2020835 000
4.612 912 8632 911 675USDWALMART INC GGAIP INC FRN 23/06/20202 914 000

21.1513 403 01613 363 454Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

4.092 592 8982 491 720USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/20282 539 000
18.6811 831 44311 785 836USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/202911 471 700
13.038 254 4328 090 872USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/07/20268 014 200
4.993 160 6043 145 573USDUNITED STATES TREASURY NOTE/BOND 2.25% 15/08/20463 631 900
3.632 296 9802 255 460USDUNITED STATES TREASURY NOTE/BOND 2.875% 15/05/20432 310 700
15.8610 047 6179 920 554USDUNITED STATES TREASURY NOTE/BOND 3% 15/02/20479 912 100
0.58366 206370 099USDUNITED STATES TREASURY NOTE/BOND 3% 15/11/2045361 100
1.09691 598706 538USDUNITED STATES TREASURY NOTE/BOND 3.125% 15/02/2042664 000
0.0428 34527 906USDUNITED STATES TREASURY NOTE/BOND 3.125% 15/02/204327 300
7.574 793 8524 722 515USDUNITED STATES TREASURY NOTE/BOND 3.375% 15/05/20444 433 300
4.682 965 8712 945 700USDUNITED STATES TREASURY NOTE/BOND 3.625% 15/02/20442 634 500
0.56356 386357 937USDUNITED STATES TREASURY NOTE/BOND 3.625% 15/08/2043316 700

74.8047 386 23246 820 710Total Supranationals, Governments and Local Public Authorities, Debt Instruments

60 184 164 60 789 248 95.95
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

60 184 164 60 789 248 95.95Total Investments

APRIL 30, 2019
Lyxor Index Fund 
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74.80Governments 84.70United States of America
12.60Banks 4.21United Kingdom
4.60General Retailers 3.95Japan
1.28Oil & Gas Producers 2.59Canada
0.99Media 0.50Sweden
0.78Financial Services 95.95
0.61Nonequity Investment Instruments
0.15Gas, Water & Multiutilities
0.12Health Care Equipment & Services
0.02Industrial Engineering

95.95

Lyxor Index Fund 
APRIL 30, 2019

Economic and Geographical Classification of Investments

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

Bonds

0.72893 451873 629EURALTRIA GROUP INC 1.7% 15/06/2025874 000
1.652 064 3202 000 950EURALTRIA GROUP INC 2.2% 15/06/20272 000 000
1.281 598 3701 595 168EURARKEMA SA FRN PERPETUAL1 500 000
0.21258 277258 243EURBALL CORP 3.5% 15/12/2020245 000
0.09118 207121 032EURBARRY CALLEBAUT SERVICES NV 5.625% 15/06/2021106 000
0.0451 52648 594EURBASF SE 0.875% 15/11/202750 000
0.0897 81194 146EURBASF SE 0.875% 22/05/202594 000
0.31392 448393 361EURBASF SE 2% 05/12/2022365 000
0.20255 164255 735EURBMBG BOND FINANCE SCA - REGS - 3% 15/06/2021252 000
0.34427 011425 146EURBOPARAN FINANCE PLC - REGS - 4.375% 15/07/2021612 000
0.41515 438521 485EURCASINO GUICHARD PERRACHON SA FRN 09/03/2020500 000
0.51641 184626 802EURCASINO GUICHARD PERRACHON SA FRN 26/05/2021600 000
0.08101 132101 562EURCMA CGM SA - REGS - 7.75% 15/01/2021100 000
0.22274 425276 266EURCONSTELLIUM NV - REGS - 4.625% 15/05/2021273 000
0.45563 024567 389EURCORRAL PETROLEUM HOLDINGS AB - REGS - 11.75% 15/05/2021530 000
0.17214 829214 075EURCRYSTAL ALMOND SARL - REGS - 10% 01/11/2021200 000
3.914 870 7284 558 897EURDAIMLER AG 1.5% 03/07/20294 690 000
0.79985 510960 845EURDAIMLER AG 1.5% 09/03/2026938 000
0.68850 349850 281EURDAIMLER INTERNATIONAL FINANCE BV 0.25% 09/08/2021845 000
0.36444 592443 920EURDAIMLER INTERNATIONAL FINANCE BV 0.625% 27/02/2023438 000
0.30372 415369 303EURDAIMLER INTERNATIONAL FINANCE BV 1% 11/11/2025365 000
1.071 333 9231 325 260EURDEUTSCHE LUFTHANSA AG FRN 12/08/20751 244 000
0.0674 80375 900EURDISTRIBUIDORA INTERNACIONAL DE ALIMENTACION SA 1% 28/04/2021100 000
0.69863 536858 984EUREDP - ENERGIAS DE PORTUGAL SA FRN 16/09/2075800 000
1.041 303 8071 309 155EURENEL FINANCE INTERNATIONAL NV 5% 14/09/20221 113 000
0.42520 767521 317EURFIAT CHRYSLER FINANCE EUROPE SA 4.75% 22/03/2021481 000
3.974 944 7054 936 034EURHONEYWELL INTERNATIONAL INC 1.3% 22/02/20234 700 000
0.60744 797738 873EURIHO VERWALTUNGS GMBH - REGS - 2.75% 15/09/2021734 000
0.44549 678521 574EURINNOGY FINANCE BV 1.25% 19/10/2027535 000
0.41516 225515 364EURINTERNATIONAL BUSINESS MACHINES CORP 0.375% 31/01/2023511 000
0.74923 286923 545EURINTERNATIONAL PERSONAL FINANCE PLC 5.75% 07/04/2021939 000
0.27332 464324 181EURK+S AG 4.125% 06/12/2021305 000
1.251 563 2221 562 066EURLEONARDO SPA 5.25% 21/01/20221 390 000
0.19237 239237 155EURLVMH MOET HENNESSY LOUIS VUITTON SE - EMTN - 0.375% 26/05/2022234 000
0.29362 591361 058EURLVMH MOET HENNESSY LOUIS VUITTON SE 0.75% 26/05/2024350 000
2.312 883 9702 886 831EURMICROSOFT CORP 2.125% 06/12/20212 733 000
0.51631 578630 513EURMICROSOFT CORP 3.125% 06/12/2028511 000
0.21258 406257 446EURNESTLE HOLDINGS INC 0.875% 18/07/2025248 000
0.42526 335515 930EURNEXANS SA 3.25% 26/05/2021500 000
0.69865 130863 658EURNOKIA OYJ 1% 15/03/2021853 000
0.43533 332536 005EUROI EUROPEAN GROUP BV - REGS - 4.875% 31/03/2021491 000
0.821 025 2911 028 355EUROI EUROPEAN GROUP BV - REGS - 6.75% 15/09/2020940 000
0.0566 40366 390EUROMV AG 1% 14/12/202664 000
0.66829 820819 227EURORANO SA 3.25% 04/09/2020800 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)

1.401 751 7201 750 026EUROTE PLC 3.5% 09/07/20201 689 000
0.31384 584385 122EURPHOENIX PIB DUTCH FINANCE BV 3.125% 27/05/2020373 000
0.41513 633510 475EURPROCTER & GAMBLE CO 1.125% 02/11/2023489 000
0.32394 009392 744EURPROCTER & GAMBLE CO 4.875% 11/05/2027292 000
0.17211 097211 122EURREPSOL INTERNATIONAL FINANCE BV FRN PERPETUAL200 000
0.25317 638319 468EURROCHE HOLDINGS INC 6.5% 04/03/2021282 000
0.26319 519315 301EURRWE AG FRN 21/04/2075312 000
1.431 787 5221 783 803EURSAIPEM FINANCE INTERNATIONAL BV 3% 08/03/20211 710 000
1.361 699 5081 570 141EURSALINI IMPREGILO SPA 3.75% 24/06/20211 756 000
0.48601 596601 620EURSANOFI FRN 21/03/2020600 000
0.24304 305304 784EURSAP SE 1.125% 20/02/2023292 000
0.26321 234319 305EURSAP SE 1.75% 22/02/2027292 000
0.15193 029187 639EURSARENS FINANCE CO NV FRN 05/02/2022200 000
1.812 258 7212 208 072EURSES SA VAR PERPETUAL FRN PERPETUAL2 134 000
0.961 194 9641 174 553EURSIEMENS FINANCIERINGSMAATSCHAPPIJ NV 2.875% 10/03/2028997 000
0.41517 908518 835EURSMURFIT KAPPA ACQUISITIONS ULC - REGS - 3.25% 01/06/2021490 000
0.52643 209638 177EURSOLVAY FINANCE SA FRN PERPETUAL590 000
0.61757 780757 667EURSWISSPORT FINANCING SARL - REGS - 6.75% 15/12/2021731 000
0.16205 033204 854EURTELECOM ITALIA SPA/MILANO 4.5% 25/01/2021192 000
0.16199 022199 270EURTELECOM ITALIA SPA/MILANO 4.875% 25/09/2020187 000
0.27335 946332 075EURTELECOM ITALIA SPA/MILANO 5.25% 10/02/2022300 000
1.361 698 9921 694 851EURTELEFONAKTIEBOLAGET LM ERICSSON 0.875% 01/03/20211 678 000
0.931 161 9351 152 435EURTELEFONICA EUROPE BV FRN PERPETUAL1 000 000
1.421 775 5821 773 813EURTELEFONICA EUROPE BV FRN PERPETUAL1 700 000
0.16194 196187 577EURTELEFONICA EUROPE BV FRN PERPETUAL200 000
0.24295 677280 184EURTELEFONICA EUROPE BV FRN PERPETUAL300 000
0.42522 168516 940EURTELEFONICA EUROPE BV FRN PERPETUAL500 000
0.47586 047584 056EURTEOLLISUUDEN VOIMA OYJ 2.5% 17/03/2021564 000
0.10119 100117 872EURTHYSSENKRUPP AG 1.75% 25/11/2020117 000
0.14175 268175 348EURTHYSSENKRUPP AG 2.75% 08/03/2021169 000
0.65817 053801 660EURTITAN GLOBAL FINANCE PLC 3.5% 17/06/2021773 000
0.841 050 1961 053 471EURVOLVO CAR AB 3.25% 18/05/2021992 000
0.33414 294412 519EURWALMART INC 4.875% 21/09/2029292 000
0.41516 038516 538EURWESFARMERS LTD 1.25% 07/10/2021500 000
0.13157 774157 458EURWIENERBERGER AG FRN PERPETUAL148 000
0.25311 327311 877EURWIENERBERGER AG 4% 17/04/2020300 000

50.1362 589 14361 793 302Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

1.521 892 2941 894 091EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.25% 15/02/20291 849 108.24
0.831 041 1871 040 917EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.5% 15/05/2024947 930
0.001 0021 003EURBUNDESSCHATZANWEISUNGEN 0% 13/09/20191 000
6.247 788 0727 527 197EURDEUTSCHE BUNDESREPUBLIK COUPON STRIPS 0% 04/01/20247 664 143
6.428 009 5687 645 579EURDEUTSCHE BUNDESREPUBLIK COUPON STRIPS 0% 04/07/20247 895 634
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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)

6.668 310 7707 596 702EURDEUTSCHE BUNDESREPUBLIK COUPON STRIPS 0% 04/07/20278 265 640
8.5010 614 56010 572 172EURDEUTSCHE BUNDESREPUBLIK INFLATION LINKED BOND FRN 15/04/20269 245 380
3.163 943 0253 593 284EURDEUTSCHE BUNDESREPUBLIK PRINCIPAL STRIPS 0% 04/01/20283 901 185
5.376 706 9326 111 816EURDEUTSCHE BUNDESREPUBLIK PRINCIPAL STRIPS 0% 04/01/20316 816 126
1.822 266 3411 987 457EURDEUTSCHE BUNDESREPUBLIK PRINCIPAL STRIPS 0% 04/01/20372 450 575
1.091 357 2211 313 433EURDEUTSCHE BUNDESREPUBLIK PRINCIPAL STRIPS 0% 04/07/20391 513 337
0.00933898EURDUTCH FUNGIBLE STRIP 0% 15/01/2027933
0.004 8244 605EURFRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0%

25/04/2048
7 413

4.045 039 7074 743 333EURFRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0%
25/10/2038

6 249 521

0.0680 02180 290EURFRENCH REPUBLIC GOVERNMENT BOND OAT 1.5% 25/05/203171 988
1.952 439 9432 450 339EURITALY BUONI POLIENNALI DEL TESORO 1.45% 15/09/20222 412 000
0.00928884EURKINGDOM OF BELGIUM GOVERNMENT BOND COUPON STRIP 0%

22/06/2031
1 015

47.6659 497 32856 564 000Total Supranationals, Governments and Local Public Authorities, Debt Instruments

118 357 302 122 086 471 97.79
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

118 357 302 122 086 471 97.79Total Investments

APRIL 30, 2019
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47.66Governments 49.65Germany
9.90Financial Services 11.29United States of America
6.62Technology Hardware & Equipment 10.32Netherlands
5.21Aerospace & Defense 8.96France
4.69Automobiles & Parts 5.16Italy
3.73Software & Computer Services 3.21Luxembourg
2.53General Industrials 3.14United Kingdom
2.37Tobacco 2.65Sweden
1.98Chemicals 1.16Finland
1.94Construction & Materials 0.69Portugal
1.81Media 0.43Austria
1.16Electricity 0.41Australia
1.07Travel, Leisure & Catering 0.41Ireland
0.99Food & Drug Retailers 0.25Belgium
0.92Gas, Water & Multiutilities 0.06Spain
0.75General Retailers 97.79
0.74Pharmaceuticals & Biotechnology
0.73Household Goods & Home Construction
0.69Industrial Transportation
0.59Fixed Line Telecommunications
0.50Oil & Gas Producers
0.48Personal Goods
0.42Electronic & Electrical Equipment
0.22Industrial Metals & Mining
0.09Beverages

97.79

Lyxor Index Fund 
APRIL 30, 2019

Economic and Geographical Classification of Investments

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

Shares

1.221 437 9821 334 387EURALLIANZ SE - REG54
5.746 765 9206 938 425EURBANCO BILBAO VIZCAYA ARGENTARIA SA10 105
3.343 932 2204 221 299EURCAIXABANK SA11 123
1.962 304 5612 199 617AUDCALTEX AUSTRALIA LTD1 081
4.405 183 1565 258 275EURCIE D’ENTREPRISES CFE473
3.063 604 5773 625 112JPYDAI NIPPON PRINTING CO LTD1 369
0.25289 323303 738JPYDAIWA HOUSE INDUSTRY CO LTD93
5.576 556 4035 936 294JPYDENSO CORP1 351
7.528 855 5718 126 081EURDEUTSCHE LUFTHANSA AG - REG3 215
4.174 908 7075 213 415EURELIA SYSTEM OPERATOR SA/NV657
1.471 735 0201 684 800JPYFAST RETAILING CO LTD27
2.983 505 8623 368 448EURFRESENIUS SE & CO KGAA554
0.23272 128282 005EURGLOBAL DOMINION ACCESS SA463
3.644 287 9584 487 258EURIMCD NV485
9.3010 943 25510 877 883EURKONINKLIJKE PHILIPS NV2 429
1.481 742 6271 763 308CHFLAFARGEHOLCIM LTD - REG304
0.48568 597586 898JPYMITSUBISHI UFJ FINANCIAL GROUP INC1 034
1.321 553 0351 650 138JPYMITSUI FUDOSAN CO LTD605
3.984 693 3604 998 000JPYNISSAN CHEMICAL CORP952
9.1110 726 80410 880 884EURRED ELECTRICA CORP SA4 697
2.683 158 0843 260 554EURREPSOL SA1 720
3.854 537 1764 544 824JPYSBI HOLDINGS INC/JAPAN1 912
4.405 187 2104 361 945JPYSHISEIDO CO LTD595
3.894 575 7804 668 840JPYSOFTBANK GROUP CORP396
4.495 288 5975 366 777EURSTMICROELECTRONICS NV2 616
3.554 181 7584 275 514JPYSUMITOMO METAL MINING CO LTD1 202
4.675 505 9705 357 045JPYTAKARA HOLDINGS INC4 255
0.64754 452729 828JPYTOKYO DOME CORP684

99.39117 056 093116 301 592Total Shares

116 301 592 117 056 093 99.39
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

116 301 592 117 056 093 99.39Total Investments
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13.27Electricity 37.14Japan
9.57Banks 21.10Spain
9.29Electronic & Electrical Equipment 17.42Netherlands
8.16Travel, Leisure & Catering 11.72Germany
7.63Chemicals 8.57Belgium
5.88Construction & Materials 1.96Australia
5.57Automobiles & Parts 1.48Switzerland
4.67Beverages 99.39
4.64Oil & Gas Producers
4.49Technology Hardware & Equipment
4.40Personal Goods
3.89Fixed Line Telecommunications
3.85Financial Services
3.55Industrial Metals & Mining
3.06Media
2.98Health Care Equipment & Services
1.47General Retailers
1.32Real Estate Investment & Services
1.22Nonlife Insurance
0.25Household Goods & Home Construction
0.23Support Services

99.39

Lyxor Index Fund 
APRIL 30, 2019

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor SG Japan Quality Income 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

3.362 315 7802 131 942EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.25% 15/08/20482 001 020
7.695 292 8584 912 010EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.5% 04/07/20443 656 930
7.955 480 2005 066 776EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.5% 15/08/20463 726 000
0.56383 847355 421EURFINLAND GOVERNMENT BOND 1.375% 15/04/2047345 000
1.44988 5741 016 513EURFRENCH REPUBLIC GOVERNMENT BOND OAT 1.5% 25/05/2050965 640
2.221 528 5371 403 532EURFRENCH REPUBLIC GOVERNMENT BOND OAT 1.75% 25/05/20661 460 200
6.134 218 9133 926 350EURFRENCH REPUBLIC GOVERNMENT BOND OAT 2% 25/05/20483 644 220
7.505 165 7034 862 559EURFRENCH REPUBLIC GOVERNMENT BOND OAT 3.25% 25/05/20453 563 660
5.113 519 4953 296 928EURFRENCH REPUBLIC GOVERNMENT BOND OAT 4% 25/04/20552 059 750
4.603 165 7632 951 807EURFRENCH REPUBLIC GOVERNMENT BOND OAT 4% 25/04/20601 801 390
1.961 350 4741 238 862EURIRELAND GOVERNMENT BOND 2% 18/02/20451 186 500
3.002 067 3331 896 724EURITALY BUONI POLIENNALI DEL TESORO 2.7% 01/03/20472 301 000
1.14782 585736 579EURITALY BUONI POLIENNALI DEL TESORO 2.8% 01/03/2067916 000
3.262 242 4922 057 245EURITALY BUONI POLIENNALI DEL TESORO 3.25% 01/09/20462 264 000
3.332 294 3502 102 523EURITALY BUONI POLIENNALI DEL TESORO 3.45% 01/03/20482 261 000
1.711 175 7201 109 551EURITALY BUONI POLIENNALI DEL TESORO 3.85% 01/09/20491 105 000
4.212 897 5112 669 002EURITALY BUONI POLIENNALI DEL TESORO 4.75% 01/09/20442 363 000
2.311 590 9291 472 648EURKINGDOM OF BELGIUM GOVERNMENT BOND 1.6% 22/06/20471 526 730
1.05722 375690 854EURKINGDOM OF BELGIUM GOVERNMENT BOND 1.7% 22/06/2050689 750
0.95653 796598 630EURKINGDOM OF BELGIUM GOVERNMENT BOND 2.15% 22/06/2066581 850
1.13781 282722 051EURKINGDOM OF BELGIUM GOVERNMENT BOND 2.25% 22/06/2057673 200
2.992 060 5101 937 127EURKINGDOM OF BELGIUM GOVERNMENT BOND 3.75% 22/06/20451 343 840
4.282 946 3412 722 664EURNETHERLANDS GOVERNMENT BOND 2.75% 15/01/20471 945 280
1.00690 313602 569EURPORTUGAL OBRIGACOES DO TESOURO OT 4.1% 15/02/2045503 970
0.52358 886315 646EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 1.5% 02/11/2086345 000
1.40965 169894 639EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 1.5% 20/02/2047875 000
1.19819 132710 690EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 2.1% 20/09/2117628 000
2.021 394 1331 308 240EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 3.15% 20/06/2044939 000
1.41970 441888 110EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 3.8% 26/01/2062521 000
2.071 428 3231 285 342EURSPAIN GOVERNMENT BOND 2.7% 31/10/20481 279 000
4.062 792 6222 515 041EURSPAIN GOVERNMENT BOND 2.9% 31/10/20462 389 000
2.511 730 3491 526 303EURSPAIN GOVERNMENT BOND 3.45% 30/07/20661 367 000
4.643 196 4732 928 977EURSPAIN GOVERNMENT BOND 5.15% 31/10/20441 967 000

98.7067 971 20962 853 855Total Supranationals, Governments and Local Public Authorities, Debt Instruments

62 853 855 67 971 209 98.70
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

62 853 855 67 971 209 98.70Total Investments
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98.70Governments 26.98France

98.70 19.01Germany
16.64Italy
13.28Spain
8.44Belgium
6.55Austria
4.28Netherlands
1.96Ireland
1.00Portugal
0.56Finland

98.70

Lyxor Index Fund 
APRIL 30, 2019

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor Ultra Long Duration Euro Govt FTSE MTS 25+Y (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

0.16221 009220 868EURABN AMR BANK GROIP INC 0.875% 22/04/2025215 000
0.36502 838502 573EURABN AMRO BANK NV FRN 03/12/2021500 000
1.452 005 6642 001 431EURABN AMRO BANK NV 1% 16/04/20251 924 000
0.21290 626285 195EURABN AMRO BANK NV 2.5% 29/11/2023262 000
0.09121 020121 349EURABN AMRO BANK NV 4.125% 28/03/2022108 000
0.19265 135263 838EURANHEUSER-BUSCH INBEV SA/NV FRN 15/04/2024267 000
2.343 231 4193 231 349EURANHEUSER-BUSCH INBEV SA/NV FRN 17/03/20203 214 000
2.002 761 6182 757 087EURANHEUSER-BUSCH INBEV SA/NV 0.8% 20/04/20232 681 000
0.15200 042199 060EURASSICURAZIONI GENERALI SPA 5.125% 16/09/2024162 000
0.751 028 098954 524EURATLANTIA SPA 1.875% 13/07/20271 048 000
0.36501 295500 658EURAT&T INC FRN 03/08/2020500 000
0.43594 876587 967EURBANCO BILBAO VIZCAYA ARGENTARIA SA FRN 09/03/2023600 000
0.24336 867335 206EURBARCLAYS PLC 1.875% 23/03/2021326 000
0.25348 529348 600EURBASF SE FRN 15/11/2019348 000
0.23322 560322 845EURBASF SE 2% 05/12/2022300 000
0.0453 51153 623EURBAYER AG 1.875% 25/01/202152 000
1.642 267 6172 191 057EURBAYER CAPITAL CORP BV 1.5% 26/06/20262 200 000
0.56775 892773 316EURBEVCO LUX SARL 1.75% 09/02/2023754 000
0.26353 113344 951EURBMW FINANCE NV 0.375% 10/07/2023351 000
1.351 856 2491 833 281EURBNP PARIBAS SA FRN 07/06/20241 859 000
0.971 341 4811 323 113EURBNP PARIBAS SA FRN 22/05/20231 340 000
0.62851 504846 334EURBNP PARIBAS SA FRN 22/09/2022840 000
0.34472 428477 191EURBNP PARIBAS SA 3.75% 25/11/2020445 000
0.08104 127104 038EURBP CAPITAL MARKETS PLC 1.373% 03/03/2022100 000
0.23315 713314 636EURBRITISH TELECOMMUNICATIONS PLC 0.625% 10/03/2021312 000
0.07101 462101 718EURCELANESE US HOLDINGS LLC 3.25% 15/10/2019100 000
1.151 591 2091 584 551EURCITIGROUP INC FRN 21/03/20231 589 000
0.931 288 1991 239 044EURCITIGROUP INC FRN 24/07/20261 244 000
0.38530 345529 288EURCITIGROUP INC 1.75% 28/01/2025500 000
0.39533 486518 855EURCOMMERZBANK AG 0.5% 13/09/2023536 000
0.64885 649879 780EURCREDIT SUISSE AG/LONDON 1.375% 31/01/2022853 000
1.962 699 8252 688 471EURDAIMLER AG FRN 03/07/20242 700 000
0.801 106 7821 094 562EURDAIMLER AG 1.4% 12/01/20241 053 000
0.34470 337470 017EURDANSKE BANK A/S 1.25% 11/06/2021456 000
0.07102 618103 144EURDELHAIZE LE LION/DE LEEUW CVA 3.125% 27/02/2020100 000
2.002 756 8612 757 804EURDEUTSCHE POST AG 0.375% 01/04/20212 732 000
0.08105 634105 391EURDEUTSCHE POST AG 1.25% 01/04/2026100 000
0.30416 780416 857EURDEUTSCHE TELEKOM INTERNATIONAL FINANCE BV FRN 03/04/2020416 000
1.862 559 6602 557 891EURDEUTSCHE TELEKOM INTERNATIONAL FINANCE BV 0.625% 03/04/20232 510 000
1.992 745 4962 697 749EURENEL FINANCE INTERNATIONAL NV 1.375% 01/06/20262 655 000
0.14195 035187 237EURENEL FINANCE INTERNATIONAL NV 1.966% 27/01/2025182 000
0.56775 490767 182EURENEL FINANCE INTERNATIONAL NV 5% 14/09/2022662 000
0.33454 200433 028EURE.ON SE 1.625% 22/05/2029433 000
1.882 587 1892 520 240EUREVONIK FINANCE BV 0.375% 07/09/20242 569 000
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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)

0.26357 380353 267EURFCA BANK SPA/IRELAND 1% 15/11/2021350 000
0.991 365 0801 316 115EURFORD MOTOR CREDIT CO LLC 3.021% 06/03/20241 299 000
0.55754 197744 996EURGE CAPITAL EUROPEAN FUNDING UNLIMITED CO FRN 17/05/2021756 000
2.183 004 9662 854 184EURGENERAL ELECTRIC CO 1.5% 17/05/20293 075 000
0.36502 275500 300EURGENERAL MOTORS FINANCIAL CO INC FRN 10/05/2021500 000
1.281 764 1941 738 981EURGLAXOSMITHKLINE CAPITAL PLC 4% 16/06/20251 449 000
1.391 911 7031 892 742EURGOLDMAN SACHS GROUP INC - EMTN - 1.375% 15/05/20241 861 000
0.40556 607553 593EURGOLDMAN SACHS GROUP INC FRN 09/09/2022555 000
0.64878 039877 807EURGOLDMAN SACHS GROUP INC FRN 16/12/2020877 000
0.0119 27719 278EURGOLDMAN SACHS GROUP INC FRN 27/07/202119 000
0.09123 284121 675EURHOLCIM FINANCE LUXEMBOURG SA 1.375% 26/05/2023118 000
0.25342 472340 650EURHSBC HOLDINGS PLC FRN 05/10/2023343 000
2.012 766 4502 747 353EURHSBC HOLDINGS PLC 1.5% 15/03/20222 656 000
1.361 881 3511 870 353EURIBERDROLA INTERNATIONAL BV 1.125% 21/04/20261 800 000
0.911 252 1721 180 994EURINTERNATIONAL BUSINESS MACHINES CORP 1.5% 23/05/20291 187 000
1.401 925 8731 923 878EURINTESA SANPAOLO SPA FRN 19/04/20221 927 000
0.18241 555220 480EURITALGAS SPA 1.625% 18/01/2029237 000
0.61840 378831 964EURJPMORGAN CHASE & CO FRN 11/03/2027829 000
2.042 809 7712 690 791EURJPMORGAN CHASE & CO FRN 18/05/20282 684 000
0.002 0922 081EURKNORR B BREMSE GROIP INC 1.125% 13/06/20252 000
2.012 769 3602 757 009EURLINDE FINANCE BV 1% 20/04/20282 628 000
1.011 396 3111 395 773EURMORGAN STANLEY FRN 09/11/20211 395 000
2.142 955 6742 947 144EURMORGAN STANLEY FRN 21/05/20212 952 000
0.67928 638927 544EURMORGAN STANLEY 1.875% 27/04/2027875 000
0.38523 125523 945EURMORGAN STANLEY 2.375% 31/03/2021500 000
0.07101 815101 693EURNATIONWIDE BUILDING SOCIETY FRN 08/03/2026100 000
0.30409 227408 693EURNATWEST MARKETS PLC FRN 02/03/2020409 000
0.731 000 690999 690EURNATWEST MARKETS PLC FRN 08/06/20201 000 000
1.822 513 8592 523 607EURNATWEST MARKETS PLC 5.5% 23/03/20202 398 000
0.15202 011201 350EURNIBC BANK NV 1.125% 19/04/2023200 000
0.991 370 8321 347 359EURNOVARTIS FINANCE SA 0.125% 20/09/20231 360 000
3.574 919 2244 884 686EURNRW BANK 0.625% 11/02/20264 754 000
0.851 173 9971 094 957EURORANGE SA 1.875% 12/09/20301 100 000
1.842 536 7692 463 261EURPROCTER & GAMBLE CO 4.875% 11/05/20271 880 000
0.0341 03041 005EURRCI BANQUE SA FRN 08/07/202041 000
0.53736 702734 121EURRCI BANQUE SA FRN 12/04/2021733 000
0.19259 271258 790EURRCI BANQUE SA 1.25% 08/06/2022252 000
0.23312 188300 311EURRELX FINANCE BV 1.375% 12/05/2026300 000
0.0456 01555 243EURRENAULT SA 1% 08/03/202355 000
0.851 174 5411 174 465EURROYAL BANK OF CANADA FRN 24/07/20201 169 000
0.19258 501254 636EURROYAL BANK OF SCOTLAND GROUP PLC 2.5% 22/03/2023243 000
0.16221 368217 751EURSANTANDER UK GROUP HOLDINGS PLC 1.125% 08/09/2023218 000
0.741 027 4301 019 105EURSCHAEFFLER AG 1.875% 26/03/20241 000 000
0.25340 516339 773EURSIEMENS FINANCIERINGSMAATSCHAPPIJ NV 1.375% 06/09/2030325 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)

1.932 662 3842 425 857EURSNAM SPA 0.875% 25/10/20262 677 000
1.411 946 2311 931 051EURTAKEDA PHARMACEUTICAL CO LTD - REGS - FRN 21/11/20221 902 000
0.50694 709694 580EURTAKEDA PHARMACEUTICAL CO LTD - REGS - 0.375% 21/11/2020690 000
0.751 032 5751 009 510EURTAKEDA PHARMACEUTICAL CO LTD - REGS - 1.125% 21/11/20221 000 000
0.55755 391718 409EURTAKEDA PHARMACEUTICAL CO LTD - REGS - 2.25% 21/11/2026693 000
0.891 232 1981 160 656EURTAKEDA PHARMACEUTICAL CO LTD 3% 21/11/20301 100 000
0.72990 941892 309EURTERNA RETE ELETTRICA NAZIONALE SPA 1.375% 26/07/2027955 000
0.13178 941178 966EURTORONTO-DOMINION BANK FRN 08/09/2020178 000
0.56768 161763 879EURTOYOTA MOTOR CREDIT CORP 0.75% 21/07/2022750 000
0.53730 548725 172EURTOYOTA MOTOR CREDIT CORP 2.375% 01/02/2023672 000
0.37514 400514 265EURUNITED TECHNOLOGIES CORP 1.125% 15/12/2021500 000
0.42573 506551 461EURVODAFONE GROUP PLC 2.2% 25/08/2026526 000
0.0799 86599 514EURVOLKSWAGEN LEASING GMBH FRN 06/07/2021100 000
0.981 349 4591 344 106EURVOLKSWAGEN LEASING GMBH 0.25% 05/10/20201 345 000
0.13177 402168 377EURVOLKSWAGEN LEASING GMBH 1.375% 20/01/2025175 000
0.56775 639740 597EURVOLKSWAGEN LEASING GMBH 2.625% 15/01/2024715 000
0.69947 800947 833EURWELLS FARGO & CO - EMTN - FRN 31/01/2022944 000
0.36501 150488 365EURWELLS FARGO & CO 1% 02/02/2027500 000
0.53736 668734 080EURWELLS FARGO & CO 1.375% 26/10/2026710 000
2.503 450 4673 447 753EURWELLS FARGO & CO 2% 27/04/20263 193 000
0.50687 562680 282EURWESTPAC BANKING CORP 0.25% 17/01/2022683 000

82.90114 363 695112 517 314Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.851 171 6111 186 705EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 3.25% 04/01/20201 141 721
1.401 915 8891 953 039EURCAISSE D’AMORTISSEMENT DE LA DETTE SOCIALE FRN 25/07/20211 667 000
0.0453 38851 088EURDEUTSCHE BUNDESREPUBLIK COUPON STRIPS 0% 04/01/202953 714
0.00859855EURDEUTSCHE BUNDESREPUBLIK COUPON STRIPS 0% 04/07/2022846
0.901 244 2761 231 555EURDEUTSCHE BUNDESREPUBLIK COUPON STRIPS 0% 04/07/20231 225 592
0.49682 334670 966EURDEUTSCHE BUNDESREPUBLIK COUPON STRIPS 0% 04/07/2024672 627.54
0.24330 347320 372EURDEUTSCHE BUNDESREPUBLIK COUPON STRIPS 0% 04/07/2026327 850
0.831 144 8611 100 904EURDEUTSCHE BUNDESREPUBLIK COUPON STRIPS 0% 04/07/20271 138 644.06
0.00527503EURDEUTSCHE BUNDESREPUBLIK COUPON STRIPS 0% 04/07/2028527
0.001 035975EURDEUTSCHE BUNDESREPUBLIK COUPON STRIPS 0% 04/07/20301 044
0.001 6051 480EURDEUTSCHE BUNDESREPUBLIK COUPON STRIPS 0% 04/07/20351 713
0.53732 589694 202EURDEUTSCHE BUNDESREPUBLIK PRINCIPAL STRIPS 0% 04/01/2031744 516.17
0.004 7054 352EURDEUTSCHE BUNDESREPUBLIK PRINCIPAL STRIPS 0% 04/01/20375 087
0.0455 05753 281EURDEUTSCHE BUNDESREPUBLIK PRINCIPAL STRIPS 0% 04/07/203961 390
0.006 3075 773EURDEUTSCHE BUNDESREPUBLIK PRINCIPAL STRIPS 0% 04/07/20407 055
0.53725 889663 835EURDEUTSCHE BUNDESREPUBLIK PRINCIPAL STRIPS 0% 04/07/2042832 103
0.00511507EURDUTCH FUNGIBLE STRIP 0% 15/01/2023504
1.271 757 3521 754 146EURFRENCH REPUBLIC GOVERNMENT BOND OAT FRN 01/03/20281 574 754
1.772 429 9112 369 810EURFRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0%

25/04/2025
2 415 167.28
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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)

0.00841793EURFRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0%
25/04/2038

1 034

0.00770771EURFRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0%
25/04/2041

1 012

0.001 6621 523EURFRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0%
25/04/2047

2 507

0.005 8595 416EURFRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0%
25/04/2048

9 004

0.00994925EURFRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0%
25/10/2037

1 205

0.019 6799 422EURFRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0%
25/10/2038

12 002

0.12163 862161 914EURFRENCH REPUBLIC GOVERNMENT BOND OAT 1.5% 25/05/2031147 412
2.653 639 1743 645 380EURFRENCH REPUBLIC GOVERNMENT BOND OAT 3.5% 25/04/20262 913 053
0.001 7751 555EURITALY BUONI POLIENNALI DEL TESORO HYBRID STRIP 0% 01/08/20342 871
1.682 309 0342 233 270EURITALY BUONI POLIENNALI DEL TESORO 4% 01/02/20372 046 000
0.001 9011 842EURKINGDOM OF BELGIUM GOVERNMENT BOND COUPON STRIP 0%

22/06/2031
2 079

0.53735 382736 732EURKINGDOM OF BELGIUM GOVERNMENT BOND 4.25% 28/09/2021658 950
0.54750 842746 936EURLAND BERLIN 0.5% 10/02/2025730 000
0.001 9411 832EURROYAUME DE BELGIQUE 0% 28/03/20322 143
0.006 6916 584EURSPAIN GOVERNMENT BOND 2.35% 30/07/20336 000
0.001 0441 057EURSTATE OF HESSE 2.75% 22/09/20201 000
0.26357 781356 885EURSTATE OF LOWER SAXONY 0% 10/01/2022355 000

14.6820 248 28519 977 185Total Supranationals, Governments and Local Public Authorities, Debt Instruments

132 494 499 134 611 980 97.58
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

132 494 499 134 611 980 97.58Total Investments
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26.92Banks 24.02United States of America
21.21Financial Services 17.73Netherlands
14.68Governments 17.40Germany
7.05Nonequity Investment Instruments 12.12France
4.54Beverages 6.78Italy
4.14Pharmaceuticals & Biotechnology 5.56United Kingdom
3.54Automobiles & Parts 5.15Belgium
2.82Industrial Transportation 4.10Japan
2.43Gas, Water & Multiutilities 1.65Luxembourg
2.18General Industrials 0.98Canada
2.08Electricity 0.81Ireland
1.84Household Goods & Home Construction 0.50Australia
1.44Fixed Line Telecommunications 0.44Spain
0.91Software & Computer Services 0.34Denmark
0.56Chemicals 97.58
0.42Mobile Telecommunications
0.37Aerospace & Defense
0.23Media
0.15Nonlife Insurance
0.07Food Producers

97.58

Lyxor Index Fund 
APRIL 30, 2019

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor EuroMTS Covered Bond Aggregate 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

0.73148 876128 135USDACCENTURE PLC - A815
0.1836 70033 304NOKADEVINTA ASA 3 647
0.72146 65097 638USDADOBE INC507
0.75152 997140 225USDAGILENT TECHNOLOGIES INC1 949
0.84170 187137 739USDAIR PRODUCTS & CHEMICALS INC827
0.4693 178145 977USDALLIANCE DATA SYSTEMS CORP582
0.68138 387137 297USDALLSTATE CORP1 397
0.67135 482135 777USDALPHABET CLASS - A113
0.75151 813126 394USDAMERICAN EXPRESS CO1 295
0.83169 534138 231USDAMERICAN WATER WORKS CO INC1 567
0.59119 606137 904USDAMGEN INC667
0.64131 072135 786EURAMUNDI SA1 826
0.60122 409106 947USDAPPLE INC610
0.71145 214136 414SEKASSA ABLOY AB6 814
0.65132 423152 585AUDAUSTRALIA & NEW ZEALAND BANKING GROUP LTD6 917
0.77156 290103 726USDAUTODESK INC877
0.96197 843136 079USDAVON PRODUCTS INC62 215
0.67135 450161 033EURAXA SA5 090
0.70143 145142 786USDBANK OF AMERICA CORP4 681
0.66134 380151 913USDBANK OF NEW YORK MELLON CORP2 706
0.61125 028135 825EURBASF SE - REG1 539
0.50102 414173 297EURBAYER AG1 540
0.4488 716132 480USDBIOGEN INC387
0.64130 114149 955EURBIOMERIEUX1 641
0.61123 816166 601AUDCALTEX AUSTRALIA LTD6 465
0.73147 486169 189USDCAMPBELL SOUP CO3 812
0.68139 089138 580SEKCASTELLUM AB7 744
0.67136 268138 437USDCHEVRON CORP1 135
0.64129 539135 767EURCIE DE SAINT-GOBAIN3 172
0.79159 737115 435USDCISCO SYSTEMS INC2 855
0.67136 168147 144USDCITIGROUP INC1 926
0.66133 837136 308EURCNP ASSURANCES5 676
0.80162 431122 410USDCOCA-COLA EUROPEAN PARTNERS PLC3 031
0.74150 894138 298USDCOLGATE-PALMOLIVE CO2 073
0.84170 158138 627USDCOMCAST CORP3 909
0.70142 823163 449AUDCOMMONWEALTH BANK OF AUSTRALIA2 723
0.55112 290105 228USDCONOCOPHILLIPS1 779
0.81164 191139 204GBPDIAGEO PLC3 895
0.79161 045136 712USDEBAY INC4 156
0.74150 396111 767USDELI LILLY & CO1 285
0.69140 967134 879EURELISA OYJ3 325
0.72147 111147 999EURENAGAS SA5 168
0.84172 152166 857EURENEL SPA27 241
0.69140 545161 327EURENGIE SA9 497
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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)

0.3163 43674 440USDEQT CORP3 102
0.2652 32563 166USDEQUITRANS MIDSTREAM CORPORATION2 512
0.67136 722137 264USDEXPEDIA GROUP INC1 053
0.65131 178138 465USDEXXON MOBIL CORP1 634
0.61125 073123 120USDFMC CORP1 582
0.59119 864140 657EURFORTUM OYJ5 677
0.62126 097160 605USDGAP INC4 835
0.79160 591138 809USDGENERAL MOTORS CO4 123
0.71144 311136 507DKKGENMAB A/S870
0.80162 890164 892NOKGJENSIDIGE FORSIKRING ASA8 407
0.71143 932134 003GBPGLAXOSMITHKLINE PLC7 017
0.66133 946137 473USDHASBRO INC1 315
0.83169 047147 301USDHERSHEY CO1 354
0.53107 132124 255USDHP INC5 370
0.84171 697136 452EURIBERDROLA SA18 919
0.73149 037137 894USDINTEL CORP2 920
0.64129 189144 996USDINTERNATIONAL BUSINESS MACHINES CORP921
0.65132 332166 788USDINTERNATIONAL PAPER CO2 827
0.69140 225135 678EURINTESA SANPAOLO SPA53 540
0.75151 891137 050USDINTUIT INC605
0.62125 957147 545GBPINVESTEC PLC19 921
0.65131 966146 593USDIRON MOUNTAIN INC4 063
0.69141 200138 290USDJOHNSON & JOHNSON1 000
0.64129 205132 606GBPJOHNSON MATTHEY PLC2 970
0.72146 842136 564USDJONES LANG LASALLE INC950
0.70142 974136 296USDJPMORGAN CHASE & CO1 232
0.75151 786136 526EURKERING SA257
0.73147 473135 889EURKONINKLIJKE DSM NV1 292
0.80162 888173 769EURKONINKLIJKE KPN NV53 123
0.63127 770135 928EURKONINKLIJKE PHILIPS NV3 003
0.72146 657139 966GBPLAND SECURITIES GROUP PLC12 188
0.4590 663136 086AUDLENDLEASE GROUP9 685
0.50101 412136 098HKDLI & FUNG LTD612 011
0.76154 843135 207USDLINDE PLC859
0.0815 89018 889USDLIVENT CORP1 474
0.77155 746128 267EURL’OREAL SA567
0.76154 240137 104USDMANPOWERGROUP INC1 606
0.68138 558154 991GBPMARKS & SPENCER GROUP PLC37 175
0.77156 866136 691USDMASTERCARD INC617
0.75153 327121 056USDMERCK & CO INC1 948
0.67136 960138 070USDMETLIFE INC2 969
0.77157 242108 338USDMICROSOFT CORP1 204
0.78158 903140 426AUDMIRVAC GROUP79 775
0.71144 171172 270USDMOLSON COORS BREWING CO - B2 246
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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)

0.62126 200157 746AUDNATIONAL AUSTRALIA BANK LTD7 073
0.64129 795140 336USDNIELSEN HOLDINGS PLC5 084
0.4897 500135 768NOKNORSK HYDRO ASA22 812
0.66133 240137 311USDNORTHERN TRUST CORP1 352
0.4388 328135 313USDNVIDIA CORP488
0.67136 191153 118EURORANGE SA8 702
0.59120 435137 622AUDORIGIN ENERGY LTD23 217
0.64130 585137 446USDOWENS CORNING2 547
0.64129 628138 965GBPPEARSON PLC11 977
0.65132 809118 408EURPEUGEOT SA5 073
0.80162 456177 869EURPROXIMUS SADP5 810
0.64129 344138 831AUDQANTAS AIRWAYS LTD32 757
0.82166 231137 652USDQUALCOMM INC1 930
0.61124 622136 317AUDREA GROUP LTD2 216
0.67136 851144 785EURRED ELECTRICA CORP SA6 606
0.72146 896138 446GBPREDROW PLC18 292
0.73148 940144 170GBPRELX PLC6 495
0.61124 680137 103USDRESMED INC1 193
0.70142 366136 133USDSALESFORCE.COM INC861
0.66133 651136 644EURSANOFI1 539
0.4795 482103 166NOKSCHIBSTED ASA3 647
0.71143 766136 018EURSCHNEIDER ELECTRIC SE1 700
0.77155 715131 757USDSEMPRA ENERGY1 217
0.76153 603157 331GBPSEVERN TRENT PLC5 787
0.50100 793164 579EURSOCIETE GENERALE SA3 187
0.74150 917163 283EURSODEXO SA1 317
0.75153 275138 543GBPSTANDARD CHARTERED PLC16 796
0.61124 126154 494AUDSTOCKLAND46 778
0.4591 380126 105EURSTORA ENSO OYJ - R7 369
0.60122 699140 523SEKSVENSKA HANDELSBANKEN AB11 254
0.4796 269144 583SEKSWEDBANK AB - A5 941
0.67136 203137 452USDT ROWE PRICE GROUP INC1 267
0.60121 549117 733USDTARGET CORP1 570
0.76153 842109 062SEKTELEFONAKTIEBOLAGET LM ERICSSON - B15 559
0.70143 026147 160EURTELENET GROUP HOLDING NV2 697
0.68139 183136 245EURTELEPERFORMANCE725
0.75151 612136 463SEKTELE2 AB11 376
0.65131 881144 786SEKTELIA CO AB31 003
0.71144 729163 861AUDTELSTRA CORP LTD60 836
0.75152 001137 651USDTEXAS INSTRUMENTS INC1 290
0.57115 475113 710USDTIFFANY & CO1 071
0.64130 833139 173CADTORONTO-DOMINION BANK2 303
0.80162 262158 235AUDTRANSURBAN GROUP17 153
0.57115 676135 896CHFUBS GROUP AG8 626
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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)

0.74150 638138 539EURUNILEVER NV2 491
0.76153 618138 819GBPUNILEVER PLC2 530
0.62125 977151 714USDUNITED PARCEL SERVICE INC - B1 186
0.74149 895137 742USDVERIZON COMMUNICATIONS INC2 621
0.65131 807152 192AUDVICINITY CENTRES73 727
0.74150 289136 645USDVISA INC914
0.63127 560161 476USDWELLS FARGO & CO2 635
0.79161 283139 643USDWELLTOWER INC2 164
0.67135 753162 948AUDWESTPAC BANKING CORP7 011
0.64130 300123 778GBPWHITBREAD PLC2 241
0.75153 403138 866AUDWOOLWORTHS GROUP LTD6 843
0.58118 711166 885GBPWPP PLC9 521
0.69139 610137 935USDWYNDHAM DESTINATIONS INC3 205
0.84171 703138 746USDXEROX CORP5 147
0.71143 615122 377USDXYLEM INC/NY1 722
0.78158 580143 651GBP3I GROUP PLC11 363
0.61124 319155 923USD3M CO656

99.8520 307 41120 500 616Total Shares

20 500 616 20 307 411 99.85
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

20 500 616 20 307 411 99.85Total Investments
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11.00Banks 45.87United States of America
6.11Technology Hardware & Equipment 11.39United Kingdom
5.79Pharmaceuticals & Biotechnology 10.45Australia
5.68Software & Computer Services 10.06France
4.85Financial Services 4.63Sweden
4.78Media 2.90Netherlands
4.48Personal Goods 2.24Spain
4.36Gas, Water & Multiutilities 1.93Norway
4.19Chemicals 1.73Finland
4.02Real Estate Investment Trusts 1.54Italy
4.01General Retailers 1.50Belgium
3.70Fixed Line Telecommunications 1.49Ireland
3.48Support Services 1.12Germany
3.05Oil & Gas Producers 0.71Denmark
2.95Electricity 0.64Canada
2.71Travel, Leisure & Catering 0.58Jersey
2.64Real Estate Investment & Services 0.57Switzerland
2.31Beverages 0.50Bermuda
2.17Electronic & Electrical Equipment 99.85
2.15Nonlife Insurance
1.99Construction & Materials
1.59Food & Drug Retailers
1.44Automobiles & Parts
1.42Industrial Transportation
1.39Mobile Telecommunications
1.33Life Insurance
1.25Health Care Equipment & Services
1.10Forestry & Paper
0.73Food Producers
0.72Household Goods & Home Construction
0.71Industrial Engineering
0.66Leisure Goods
0.61General Industrials
0.48Industrial Metals & Mining

99.85

Lyxor Index Fund 
APRIL 30, 2019

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

0.51551 091526 802EURADIENT GLOBAL HOLDINGS LTD - REGS - 3.5% 15/08/2024636 000
0.24257 269259 658EURAIR PRODUCTS & CHEMICALS INC 2% 07/08/2020250 000
0.10105 291101 661EURALGECO GLOBAL FINANCE PLC - REGS - 6.5% 15/02/2023100 000
0.16174 049169 094EURALTICE FINCO SA - REGS - 4.75% 15/01/2028200 000
0.0999 25588 897EURALTICE LUXEMBOURG SA - REGS - 6.25% 15/02/2025100 000
0.62674 764673 659EURALTICE LUXEMBOURG SA - REGS - 7.25% 15/05/2022660 000
0.10104 630102 741EURARAMARK INTERNATIONAL FINANCE SARL - REGS - 3.125% 01/04/2025100 000
0.37406 842401 558EURARD FINANCE SA 6.625% 15/09/2023400 000
0.85927 295911 504EURARDAGH PACKAGING FINANCE PLC / ARDAGH HOLDINGS USA INC - REGS

- 2.75% 15/03/2024
905 000

0.29317 193318 543EURARDAGH PACKAGING FINANCE PLC / ARDAGH HOLDINGS USA INC - REGS
- 6.75% 15/05/2024

300 000

0.19204 960205 194EURARDAGH PACKAGING FINANCE PLC - REGS - 4.125% 15/05/2023200 000
0.49532 790527 533EURARKEMA SA FRN PERPETUAL500 000
0.14156 459153 008EURAVIS BUDGET FINANCE PLC - REGS - 4.75% 30/01/2026150 000
1.061 159 6091 161 399EURBALL CORP 3.5% 15/12/20201 100 000
0.11114 761111 431EURBALL CORP 4.375% 15/12/2023100 000
1.691 856 3571 792 066EURBOMBARDIER INC - REGS - 6.125% 15/05/20211 711 000
0.11115 823124 902EURBOPARAN FINANCE PLC - REGS - 4.375% 15/07/2021166 000
0.17181 385182 705EURCASINO GUICHARD PERRACHON SA FRN 07/02/2025200 000
0.0998 23799 183EURCASINO GUICHARD PERRACHON SA FRN 07/03/2024100 000
0.38412 350414 366EURCASINO GUICHARD PERRACHON SA FRN 09/03/2020400 000
0.20213 728212 398EURCASINO GUICHARD PERRACHON SA FRN 26/05/2021200 000
0.85923 139914 574EURCELLNEX TELECOM SA 2.375% 16/01/2024900 000
0.10106 482106 556EURCELLNEX TELECOM SA 3.125% 27/07/2022100 000
1.491 627 9421 629 470EURCODERE FINANCE 2 LUXEMBOURG SA - REGS - 6.75% 01/11/20211 690 000
0.46502 610497 970EURCONSTELLIUM NV - REGS - 4.625% 15/05/2021500 000
0.19211 627195 513EURCONTOURGLOBAL POWER HOLDINGS SA - REGS - 4.125% 01/08/2025200 000
0.58637 386639 644EURCORRAL PETROLEUM HOLDINGS AB - REGS - 11.75% 15/05/2021600 000
0.29317 640310 903EURCROWN EUROPEAN HOLDINGS SA - REGS - 2.625% 30/09/2024300 000
0.22242 314237 119EURCROWN EUROPEAN HOLDINGS SA - REGS - 3.375% 15/05/2025223 000
0.71769 936769 868EURCROWN EUROPEAN HOLDINGS SA - REGS - 4% 15/07/2022701 000
0.10107 415107 597EURCRYSTAL ALMOND SARL - REGS - 10% 01/11/2021100 000
0.18199 987199 131EURDAIMLER AG FRN 03/07/2024200 000
1.111 205 7391 104 418EURDAIMLER AG 1.5% 03/07/20291 161 000
0.0550 43149 169EURDAIMLER AG 1.5% 09/03/202648 000
0.0995 60195 594EURDAIMLER INTERNATIONAL FINANCE BV 0.25% 09/08/202195 000
0.39423 553418 940EURDEUTSCHE LUFTHANSA AG FRN 12/08/2075395 000
0.19201 820201 917EURDEUTSCHE POST AG 0.375% 01/04/2021200 000
0.21225 085224 831EURDIAMOND BC BV - REGS - 5.625% 15/08/2025233 000
0.41448 815464 448EURDISTRIBUIDORA INTERNACIONAL DE ALIMENTACION SA 1% 28/04/2021600 000
0.20217 424216 037EURDKT FINANCE APS - REGS - 7% 17/06/2023200 000
0.09103 589103 465EURDUFRY FINANCE SCA - REGS - 4.5% 01/08/2023100 000
0.09102 109100 978EUREC FINANCE PLC - REGS - 2.375% 15/11/2022100 000
1.681 835 0141 822 778EUREDP - ENERGIAS DE PORTUGAL SA FRN 16/09/20751 700 000
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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)

0.39429 506427 956EUREDP - ENERGIAS DE PORTUGAL SA FRN 30/04/2079400 000
0.09102 598101 541EURELIS SA 1.875% 15/02/2023100 000
0.39420 626403 742EURELIS SA 2.875% 15/02/2026400 000
0.09103 46496 268EURENERGIZER GAMMA ACQUISITION BV - REGS - 4.625% 15/07/2026100 000
0.09102 190101 876EUREUROPCAR GROUPE SA - REGS - 5.75% 15/06/2022100 000
0.20212 936213 001EUREUROPCAR MOBILITY GROUP - REGS - 4.125% 15/11/2024206 000
0.19204 884189 350EURFAURECIA SA 2.625% 15/06/2025200 000
0.09102 420100 658EURFAURECIA 3.625% 15/06/2023100 000
1.331 449 7011 448 442EURFIAT CHRYSLER FINANCE EUROPE SA 4.75% 22/03/20211 339 000
0.19205 154204 267EURGAS NATURAL FENOSA FINANCE BV FRN PERPETUAL200 000
0.0998 74197 856EURGESTAMP AUTOMOCION SA - REGS - 3.25% 30/04/2026100 000
0.19203 461196 157EURGESTAMP FUNDING LUXEMBOURG SA - REGS - 3.5% 15/05/2023200 000
0.16175 960175 971EURGRIFOLS SA - REGS - 3.2% 01/05/2025172 000
0.10105 455106 596EURGRUPO ANTOLIN-IRAUSA SA - REGS - 3.25% 30/04/2024112 000
0.21232 155234 327EURHAPAG-LLOYD AG - REGS - 6.75% 01/02/2022362 000
0.11124 049122 064EURHERTZ HOLDINGS NETHERLANDS BV - REGS - 5.5% 30/03/2023118 000
1.491 623 5361 607 345EURIHO VERWALTUNGS GMBH - REGS - 2.75% 15/09/20211 600 000
0.19204 992202 745EURIHO VERWALTUNGS GMBH - REGS - 3.25% 15/09/2023200 000
0.29312 322302 990EURIHO VERWALTUNGS GMBH - REGS - 3.75% 15/09/2026302 109
0.61659 830663 520EURINEOS FINANCE PLC - REGS - 4% 01/05/2023653 000
0.18199 829195 041EURINEOS GROUP HOLDINGS SA - REGS - 5.375% 01/08/2024194 000
0.28300 942301 871EURINTERNATIONAL DESIGN GROUP SPA - REGS - 6.5% 15/11/2025300 000
0.70765 454772 523EURINTERNATIONAL GAME TECHNOLOGY PLC - REGS - 4.125% 15/02/2020750 000
0.57622 992625 355EURINTERNATIONAL GAME TECHNOLOGY PLC 4.75% 05/03/2020600 000
0.45488 155482 870EURINTERXION HOLDING NV - REGS - 4.75% 15/06/2025456 000
0.09102 938121 555EURINTRALOT CAPITAL LUXEMBOURG SA - REGS - 5.25% 15/09/2024200 000
0.23246 789256 278EURINTRALOT CAPITAL LUXEMBOURG SA - REGS - 6.75% 15/09/2021345 000
0.12135 645137 005EURIQVIA INC - REGS - 2.875% 15/09/2025133 000
0.19208 290209 881EURIQVIA INC - REGS - 3.25% 15/03/2025204 000
0.17182 282168 334EURJAGUAR LAND ROVER AUTOMOTIVE PLC - REGS - 4.5% 15/01/2026200 000
0.18197 388199 203EURKRONOS INTERNATIONAL INC - REGS - 3.75% 15/09/2025200 000
0.14150 581150 592EURLA FINANCIERE ATALIAN SASU - REGS - 4% 15/05/2024200 000
0.0775 38778 636EURLA FINANCIERE ATALIAN SASU - REGS - 5.125% 15/05/2025100 000
0.27294 389279 200EURLA POSTE SA FRN PERPETUAL300 000
2.472 701 0322 670 917EURLEONARDO SPA 1.5% 07/06/20242 689 000
1.171 275 8931 278 039EURLEONARDO SPA 4.5% 19/01/20211 190 000
0.0884 34783 385EURLEONARDO SPA 5.25% 21/01/202275 000
0.38412 733409 811EURLKQ EUROPEAN HOLDINGS BV - REGS - 3.625% 01/04/2026394 000
0.10105 324101 020EURLKQ EUROPEAN HOLDINGS BV - REGS - 4.125% 01/04/2028100 000
0.09102 083102 282EURLOXAM SAS - REGS - 3.5% 03/05/2023100 000
0.14151 643147 233EURMATTERHORN TELECOM HOLDING SA - REGS - 4.875% 01/05/2023150 000
0.46505 155498 933EURMATTERHORN TELECOM SA - REGS - 3.875% 01/05/2022500 000
1.771 938 7631 937 679EURMERLIN ENTERTAINMENTS PLC - REGS - 2.75% 15/03/20221 850 000
0.48527 620528 365EURMICROSOFT CORP 2.125% 06/12/2021500 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)

0.39429 148413 582EURNATURGY FINANCE BV FRN PERPETUAL400 000
0.35386 336383 340EURNETFLIX INC 3.625% 15/05/2027368 000
0.10105 424105 984EURNIDDA BONDCO GMBH - REGS - 7.25% 30/09/2025100 000
0.38410 656403 673EURNIDDA HEALTHCARE HOLDING GMBH - REGS - 3.5% 30/09/2024400 000
0.56608 532607 089EURNOKIA OYJ 1% 15/03/2021600 000
1.571 709 9021 701 383EURNOKIA OYJ 2% 11/03/20261 700 000
0.38414 318410 964EURNOKIA OYJ 2% 15/03/2024400 000
0.45489 566488 847EURNOVALIS SAS - REGS - 3% 30/04/2022484 000
0.25267 262280 554EUROBRASCON HUARTE LAIN SA 4.75% 15/03/2022400 000
0.0666 55566 250EUROBRASCON HUARTE LAIN SA 5.5% 15/03/2023100 000
0.10106 701100 717EUROI EUROPEAN GROUP BV - REGS - 3.125% 15/11/2024100 000
0.50543 108545 545EUROI EUROPEAN GROUP BV - REGS - 4.875% 31/03/2021500 000
0.80872 588874 668EUROI EUROPEAN GROUP BV - REGS - 6.75% 15/09/2020800 000
0.29314 541316 374EURORANO SA 3.125% 20/03/2023300 000
1.081 172 4721 090 289EURORANO SA 4.875% 23/09/20241 050 000
0.40431 448432 780EUROTE PLC 3.5% 09/07/2020416 000
0.10103 612104 375EURPROGROUP AG - REGS - 3% 31/03/2026100 000
0.10106 18195 922EURPVH CORP - REGS - 3.125% 15/12/2027100 000
0.52562 125550 830EURREPSOL INTERNATIONAL FINANCE BV FRN 25/03/2075500 000
2.973 249 8373 219 418EURREPSOL INTERNATIONAL FINANCE BV FRN PERPETUAL3 079 000
0.09103 128102 116EURREXEL SA 2.625% 15/06/2024100 000
0.37407 298407 424EURREXEL SA 2.75% 15/06/2026400 000
1.251 365 1241 349 491EURRWE AG FRN 21/04/20751 333 000
0.10104 557101 623EURRWE AG FRN 21/04/2075100 000
0.19211 270209 764EURSAIPEM FINANCE INTERNATIONAL BV 2.625% 07/01/2025207 000
0.10108 070107 164EURSAIPEM FINANCE INTERNATIONAL BV 3.75% 08/09/2023100 000
0.18193 566189 836EURSALINI IMPREGILO SPA 3.75% 24/06/2021200 000
0.46501 330501 370EURSANOFI FRN 21/03/2020500 000
0.25273 743267 024EURSES SA FRN PERPETUAL250 000
0.10105 845107 103EURSES SA VAR PERPETUAL FRN 100 000
0.65707 117696 362EURSIEMENS FINANCIERINGSMAATSCHAPPIJ NV 0.375% 06/09/2023695 000
0.0996 69991 647EURSIGMA HOLDCO BV - REGS - 5.75% 15/05/2026100 000
0.09103 04041 239EURSILGAN HOLDINGS INC 3.25% 15/03/2025100 000
0.21226 453216 700EURSMURFIT KAPPA ACQUISITIONS ULC - REGS - 2.375% 01/02/2024214 000
0.19211 391211 605EURSMURFIT KAPPA ACQUISITIONS ULC - REGS - 3.25% 01/06/2021200 000
0.76825 144831 797EURSMURFIT KAPPA ACQUISITIONS ULC - REGS - 4.125% 30/01/2020800 000
0.88956 449954 193EURSMURFIT KAPPA ACQUISITIONS ULC 2.875% 15/01/2026903 000
0.76831 710843 973EURSOLVAY FINANCE SA FRN PERPETUAL830 000
0.21228 746224 593EURSOLVAY FINANCE SA FRN PERPETUAL200 000
0.971 057 4791 058 184EURSOLVAY FINANCE SA FRN PERPETUAL970 000
0.32350 586343 934EURSOLVAY FINANCE SA FRN PERPETUAL300 000
2.793 048 3423 043 772EURSYNLAB BONDCO PLC - REGS - FRN 01/07/20223 037 000
0.45490 639487 360EURTAKEDA PHARMACEUTICAL CO LTD 3% 21/11/2030438 000
1.541 678 1401 681 043EURTDC A/S FRN 02/03/20221 500 000
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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)

0.90977 748893 228EURTELECOM ITALIA FINANCE SA 7.75% 24/01/2033747 000
0.09100 43597 585EURTELECOM ITALIA SPA/MILANO 3% 30/09/2025100 000
0.19205 393207 775EURTELECOM ITALIA SPA/MILANO 3.625% 25/05/2026200 000
1.691 853 1781 874 107EURTELECOM ITALIA SPA/MILANO 4% 11/04/20241 764 000
0.20213 576213 634EURTELECOM ITALIA SPA/MILANO 4.5% 25/01/2021200 000
0.20212 858212 922EURTELECOM ITALIA SPA/MILANO 4.875% 25/09/2020200 000
0.11116 194116 519EURTELEFONICA EUROPE BV FRN PERPETUAL100 000
0.41451 650447 445EURTELEFONICA EUROPE BV FRN PERPETUAL400 000
1.251 357 7981 356 780EURTELEFONICA EUROPE BV FRN PERPETUAL1 300 000
0.18194 196188 078EURTELEFONICA EUROPE BV FRN PERPETUAL200 000
0.45490 990465 753EURTELEFONICA EUROPE BV FRN PERPETUAL500 000
0.18197 118185 701EURTELEFONICA EUROPE BV FRN PERPETUAL200 000
0.18194 783193 445EURTELENET FINANCE VI LUXEMBOURG SCA - REGS - 4.875% 15/07/2027200 000
0.38416 604390 432EURTENNET HOLDING BV FRN PERPETUAL400 000
0.09102 527100 970EURTEOLLISUUDEN VOIMA OYJ 2% 08/05/2024100 000
0.48519 545518 474EURTEOLLISUUDEN VOIMA OYJ 2.5% 17/03/2021500 000
0.19211 036208 636EURTEOLLISUUDEN VOIMA OYJ 2.625% 13/01/2023200 000
0.0666 29962 081EURTESCO PLC 5.125% 10/04/204750 000
0.19201 941200 501EURTHOMAS COOK FINANCE 2 PLC - REGS - 3.875% 15/07/2023300 000
0.33354 416354 198EURTHYSSENKRUPP AG 1.375% 03/03/2022352 000
0.26288 080285 110EURTHYSSENKRUPP AG 1.75% 25/11/2020283 000
0.0331 03831 092EURTHYSSENKRUPP AG 2.875% 22/02/202430 000
0.09102 911103 059EURTUI AG 2.125% 26/10/2021100 000
0.19205 288198 089EURUNITED GROUP BV - REGS - 4.375% 01/07/2022200 000
0.50548 351535 843EURUNITYMEDIA GMBH - REGS - 3.75% 15/01/2027517 000
0.21229 410225 147EURUNITYMEDIA HESSEN GMBH & CO KG / UNITYMEDIA NRW GMBH - REGS -

3.5% 15/01/2027
217 000

2.172 374 9852 371 955EURUNITYMEDIA HESSEN GMBH & CO KG / UNITYMEDIA NRW GMBH - REGS -
4% 15/01/2025

2 278 000

0.09100 77599 927EURUNITYMEDIA HESSEN GMBH & CO KG / UNITYMEDIA NRW GMBH - REGS -
6.25% 15/01/2029

100 000

0.47515 483490 401EURUPC HOLDING BV - REGS - 3.875% 15/06/2029500 000
0.17190 155184 333EURUPCB FINANCE IV LTD - REGS - 4% 15/01/2027200 000
0.20214 763205 115EURVALLOUREC SA - REGS - 6.375% 15/10/2023250 000
0.55604 391541 039EURVALLOUREC SA - REGS - 6.625% 15/10/2022673 000
0.18199 645185 084EURVIRIDIAN GROUP FINANCECO PLC / VIRIDIAN POWER & ENERGY - REGS -

4% 15/09/2025
200 000

0.18200 507188 678EURVOLVO CAR AB 2% 24/01/2025200 000
0.29317 600313 994EURVOLVO CAR AB 3.25% 18/05/2021300 000
0.62673 737671 734EURWIENERBERGER AG FRN PERPETUAL632 000
0.74802 185803 387EURWIENERBERGER AG 4% 17/04/2020773 000
0.33354 514356 972EURWIND TRE SPA - REGS - 2.625% 20/01/2023362 000
0.34373 589376 902EURWIND TRE SPA - REGS - 3.125% 20/01/2025390 000
0.0994 43794 404EURWMG ACQUISITION CORP - REGS - 4.125% 01/11/2024100 000
0.57625 053639 207EURZIGGO BOND CO BV - REGS - 7.125% 15/05/2024600 000

APRIL 30, 2019
Lyxor Index Fund 

Lyxor Index Fund - Lyxor BofAML € High Yield Ex-Financial Bond UCITS ETF

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription
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value/

Quantity
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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)

0.09100 358101 258EUR2I RETE GAS SPA 1.75% 16/07/2019100 000

75.3782 191 14881 234 797Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

4.544 949 5274 929 761EURDEUTSCHE BUNDESREPUBLIK INFLATION LINKED BOND FRN 15/04/20264 311 084
1.591 735 6091 681 382EURDEUTSCHE BUNDESREPUBLIK PRINCIPAL STRIPS 0% 04/01/20371 876 699
0.0441 02539 701EURDEUTSCHE BUNDESREPUBLIK PRINCIPAL STRIPS 0% 04/07/203945 744
0.00960904EURFRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0%

25/04/2033
1 070

0.018 1447 635EURFRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0%
25/04/2048

12 514

8.869 670 5189 004 631EURFRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0%
25/10/2038

11 991 988.1

0.00717716EURITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/11/20301 009
0.0330 34830 477EURITALY BUONI POLIENNALI DEL TESORO 1.45% 15/09/202230 000
2.432 647 6622 587 980EURITALY BUONI POLIENNALI DEL TESORO 3.5% 01/03/20302 443 000
4.034 392 3564 168 955EURITALY BUONI POLIENNALI DEL TESORO 4% 01/02/20373 892 000
0.002 9512 885EURKINGDOM OF BELGIUM GOVERNMENT BOND COUPON STRIP 0%

22/06/2031
3 228

0.75816 015780 131EURSNCF RESEAU EPIC 3.3% 18/12/2042600 000

22.2824 295 83223 235 158Total Supranationals, Governments and Local Public Authorities, Debt Instruments

104 469 955 106 486 980 97.65
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

104 469 955 106 486 980 97.65Total Investments

APRIL 30, 2019
Lyxor Index Fund 

Lyxor Index Fund - Lyxor BofAML € High Yield Ex-Financial Bond UCITS ETF

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation
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Quantity



130The accompanying notes form an integral part of these financial statements.

23.15Financial Services 19.55France
22.28Governments 15.86Germany
8.62Technology Hardware & Equipment 13.79Italy
6.78General Industrials 13.29Netherlands
5.43Aerospace & Defense 7.74United Kingdom
4.62Fixed Line Telecommunications 6.55Luxembourg
4.29Travel, Leisure & Catering 3.27Finland
3.03Electricity 3.21United States of America
2.71Gas, Water & Multiutilities 3.18Ireland
2.63Automobiles & Parts 2.08Portugal
1.84Construction & Materials 2.01Spain
1.55Mobile Telecommunications 1.74Denmark
1.30Food & Drug Retailers 1.70Canada
1.14Support Services 1.35Austria
1.09Chemicals 1.06Sweden
1.07Pharmaceuticals & Biotechnology 0.65Jersey
0.93Software & Computer Services 0.45Japan
0.82General Retailers 0.17Cayman Islands
0.75Industrial Engineering 97.65
0.69Health Care Equipment & Services
0.68Oil & Gas Producers
0.47Leisure Goods
0.46Industrial Metals & Mining
0.43Media
0.40Industrial Transportation
0.30Personal Goods
0.10Real Estate Investment & Services
0.09Food Producers

97.65

Lyxor Index Fund 
APRIL 30, 2019

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor BofAML € High Yield Ex-Financial 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

13.7717 967 60016 948 112EURSPAIN GOVERNMENT BOND 1.4% 30/04/202817 112 000
13.7817 988 01317 031 627EURSPAIN GOVERNMENT BOND 1.4% 30/07/202817 206 000
14.6819 155 55718 127 147EURSPAIN GOVERNMENT BOND 1.45% 31/10/202718 126 000
12.2616 002 38815 219 371EURSPAIN GOVERNMENT BOND 1.5% 30/04/202715 071 000
20.9827 384 46825 984 372EURSPAIN GOVERNMENT BOND 5.75% 30/07/203217 751 000
23.4530 605 13229 375 889EURSPAIN GOVERNMENT BOND 6% 31/01/202920 741 860

98.92129 103 158122 686 518Total Supranationals, Governments and Local Public Authorities, Debt Instruments

122 686 518 129 103 158 98.92
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

122 686 518 129 103 158 98.92Total Investments

APRIL 30, 2019
Lyxor Index Fund 

Schedule of Investments

Lyxor Index Fund - Lyxor EuroMTS 10Y Spain BONO Government Bond (DR) UCITS ETF

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity



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

98.92Governments 98.92Spain

98.92 98.92

Lyxor Index Fund 
APRIL 30, 2019

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor EuroMTS 10Y Spain BONO Government Bond (DR) UCITS ETF

Economic classification Geographical classification% %
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APRIL 30, 2019
Lyxor Index Fund 

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

Shares

0.58267 242267 242EURABN AMRO GROUP NV12 744
2.291 062 1451 036 894EURBAYERISCHE MOTOREN WERKE AG13 994
3.461 602 4001 970 618EURCOMMERZBANK AG200 000
2.231 032 8511 104 760EURDAIMLER AG17 704
1.76814 774811 006EURDELIVERY HERO SE19 829
8.443 914 8393 940 241EURDEUTSCHE WOHNEN SE97 700
3.891 803 6591 870 408EURELISA OYJ47 678
2.431 125 6571 072 969EURERSTE GROUP BANK AG31 531
4.422 047 5882 015 526EURFORTUM OYJ108 683
3.821 769 8061 685 282EURFRESENIUS MEDICAL CARE AG & CO KGAA23 610
0.84387 544351 149EURFRESENIUS SE & CO KGAA7 662
0.0732 93437 301EURGALP ENERGIA SGPS SA2 200
0.1570 29670 158EURGEMALTO NV1 377
0.68314 990306 410EURHELLA GMBH & CO KGAA6 500
9.474 396 4034 321 375EURHENKEL AG & CO KGAA - PFD48 719
3.451 601 2011 559 783EURKNORR-BREMSE AG16 567
1.36632 590607 344EURKONE OYJ - B12 947
1.05489 250605 530EURLANXESS9 500
2.08963 111936 870EURLEG IMMOBILIEN AG9 283
4.882 263 3222 201 521EURNN GROUP NV58 303
5.132 378 7412 462 500EURNOKIAN RENKAAT OYJ79 770
2.821 309 7351 275 048EUROMV AG27 429
2.491 155 8511 056 415EURPORSCHE AUTOMOBIL HOLDING SE - PFD18 691
0.70324 503308 009EURQIAGEN NV9 425
1.23570 528579 825EURRAIFFEISEN BANK INTERNATIONAL AG24 002
0.0417 07817 011EURSAMPO OYJ - A419
3.471 610 4221 354 364EURSAP SE14 055
0.98455 993440 841EURSIEMENS AG - REG4 272
0.84387 585320 885EURSIGNIFY NV14 500
0.1044 14851 064EURSOFTWARE AG1 300
9.474 396 4554 400 908EURSTORA ENSO OYJ - R397 330
2.211 023 6251 004 676EURUNIPER SE37 898
6.573 048 2033 122 254EURUPM-KYMMENE OYJ121 394
2.11977 762928 675EURVONOVIA SE21 987
4.432 055 4842 056 145EURWOLTERS KLUWER NV33 057

99.9446 348 71546 151 007Total Shares

46 151 007 46 348 715 99.94
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

46 151 007 46 348 715 99.94Total Investments

Schedule of Investments

Lyxor Index Fund - Lyxor J.P. Morgan Multi-factor Europe Index UCITS ETF

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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APRIL 30, 2019
Lyxor Index Fund 

16.04Forestry & Paper 50.92Germany
12.14Automobiles & Parts 30.89Finland
10.55Real Estate Investment & Services 11.58Netherlands
9.48Household Goods & Home Construction 6.48Austria
7.69Banks 0.07Portugal
4.88Life Insurance 99.94
4.82Industrial Engineering
4.65Health Care Equipment & Services
4.43Media
4.42Electricity
3.89Fixed Line Telecommunications
3.72Software & Computer Services
2.90Oil & Gas Producers
2.21Alternative Energy
2.08Real Estate Investment Trusts
1.76General Retailers
1.51Electronic & Electrical Equipment
1.05Chemicals
0.98General Industrials
0.70Pharmaceuticals & Biotechnology
0.04Nonlife Insurance

99.94

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor J.P. Morgan Multi-factor Europe Index UCITS ETF

Economic classification Geographical classification% %
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Lyxor Index Fund 
APRIL 30, 2019

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

Shares

1.36378 403424 334EURAEGON NV72 519
3.591 000 585971 283EURASR NEDERLAND NV22 546
5.511 532 5461 532 546EURBAYER AG23 045
3.08856 055850 263EURBAYERISCHE MOTOREN WERKE AG10 064
2.82784 580974 098EURDAIMLER AG12 000
0.57157 351203 585EURDELIVERY HERO SE3 417
3.04847 522936 588EURDEUTSCHE BANK AG - REG102 625
5.311 477 2771 471 189EURDEUTSCHE TELEKOM AG - REG88 385
3.09859 420853 070EURDEUTSCHE WOHNEN SE19 138
0.037 0768 503EURDIALOG SEMICONDUCTOR PLC183
6.561 825 4901 856 308EURELISA OYJ43 058
2.55710 120710 986EURERSTE GROUP BANK AG17 749
9.472 637 6722 531 094EURFRESENIUS MEDICAL CARE AG & CO KGAA31 398
4.101 141 0691 104 100EURFRESENIUS SE & CO KGAA20 130
0.007581EURGERRESHEIMER AG1
3.671 020 849954 688EURHELLA GMBH & CO KGAA18 797
7.312 036 8992 004 394EURHENKEL AG & CO KGAA - PFD20 141
3.971 104 4951 011 090EURKNORR-BREMSE AG10 197
2.75765 947756 016EURKONE OYJ - B13 988
2.11587 526559 771EURLEG IMMOBILIEN AG5 053
2.68746 544726 974EURLINDE PLC4 153
2.87797 810350 060EURMORPHOSYS AG8 053
1.05292 401275 805EURNN GROUP NV6 721
2.26630 410728 414EURNOKIA OYJ120 221
4.721 314 2131 374 150EURNOKIAN RENKAAT OYJ39 325
2.46686 149661 874EUROMV AG12 822
0.37103 055100 027EURPORSCHE AUTOMOBIL HOLDING SE - PFD1 487
4.771 329 0751 334 666EURRAIFFEISEN BANK INTERNATIONAL AG49 892
0.39108 12194 689EURSAP SE842
0.70195 584177 861EURSIEMENS AG - REG1 635
2.33647 962612 272EURUNIPER SE21 406
4.251 183 1141 170 787EURWOLTERS KLUWER NV16 978

99.7427 765 39527 321 566Total Shares

27 321 566 27 765 395 99.74
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

27 321 566 27 765 395 99.74Total Investments

Schedule of Investments

Lyxor Index Fund - Lyxor J.P. Morgan Multi-factor World Index UCITS ETF

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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13.57Health Care Equipment & Services 60.70Germany
10.98Automobiles & Parts 16.29Finland
10.37Banks 10.25Netherlands
8.37Pharmaceuticals & Biotechnology 9.79Austria
7.32Household Goods & Home Construction 2.68Ireland
6.72Industrial Engineering 0.03United Kingdom
6.56Fixed Line Telecommunications 99.74
5.31Mobile Telecommunications
4.25Media
3.67Electronic & Electrical Equipment
3.59Nonlife Insurance
3.09Real Estate Investment & Services
2.68Chemicals
2.46Oil & Gas Producers
2.41Life Insurance
2.33Alternative Energy
2.29Technology Hardware & Equipment
2.11Real Estate Investment Trusts
0.70General Industrials
0.57General Retailers
0.39Software & Computer Services

99.74

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor J.P. Morgan Multi-factor World Index UCITS ETF

Economic classification Geographical classification% %

Lyxor Index Fund 
APRIL 30, 2019
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

1.832 430 2192 187 969EURACS ACTIVIDADES DE CONSTRUCCION Y SERVICIOS SA59 375
6.288 329 8248 428 579JPYALPS ALPINE CO LTD442 996
0.41546 580511 745EURAMADEUS IT GROUP SA - A7 707
0.15203 100207 622AUDAPA GROUP33 616
0.49643 975663 815EURASR NEDERLAND NV16 262
0.23306 786304 811AUDAUSNET SERVICES275 200
5.817 703 7337 393 896EURAXA SA324 436
8.0110 631 02610 699 297EURBANCO BILBAO VIZCAYA ARGENTARIA SA1 962 168
1.211 602 0971 501 834EURBAYERISCHE MOTOREN WERKE AG21 108
3.464 582 1204 589 401AUDBHP GROUP LTD195 077
0.0456 65557 583AUDBLUESCOPE STEEL LTD6 707
0.72956 627982 705AUDCALTEX AUSTRALIA LTD55 979
0.841 118 6461 057 756AUDCOCA-COLA AMATIL LTD202 405
0.38499 732516 907JPYDAIWA HOUSE INDUSTRY CO LTD20 050
0.09119 608121 106JPYDENTSU INC3 292
1.391 849 6852 013 594EURDEUTSCHE BANK AG - REG251 009
0.09113 668113 436AUDDEXUS14 479
2.293 035 3522 801 653EURENDESA SA136 666
0.16209 381216 888EURERSTE GROUP BANK AG5 865
1.912 530 8072 324 384JPYFAMILYMART UNY HOLDINGS CO LTD106 432
0.23301 927309 035JPYFANUC CORP1 814
6.098 072 5316 644 100JPYFAST RETAILING CO LTD15 680
0.44588 155496 959EURFERROVIAL SA26 783
3.965 256 5015 077 443EURIBERDROLA SA649 111
0.47617 265611 123AUDINSURANCE AUSTRALIA GROUP LTD124 726
0.65861 834957 593EURINTERNATIONAL CONSOLIDATED AIRLINES GROUP SA136 799
2.052 716 8183 186 263JPYKANSAI ELECTRIC POWER CO INC252 031
1.271 684 0741 614 676JPYKAO CORP24 565
6.348 412 2097 394 259EURKONINKLIJKE PHILIPS NV221 578
0.73965 223925 691CHFLAFARGEHOLCIM LTD - REG21 044
1.652 185 3411 972 117EURMAPFRE SA816 950
3.234 287 1644 329 844JPYMEIJI HOLDINGS CO LTD61 156
0.56745 926709 189AUDMIRVAC GROUP419 682
3.354 446 3564 539 748JPYMITSUBISHI CHEMICAL HOLDINGS CORP703 314
0.09124 339129 207JPYMITSUBISHI ESTATE CO LTD8 275
3.965 249 3185 336 007JPYMITSUBISHI UFJ FINANCIAL GROUP INC1 191 506
1.171 549 0101 558 699JPYNGK INSULATORS LTD117 606
0.43568 692549 374JPYNIPPON BUILDING FUND INC99
0.26344 916331 233EURNN GROUP NV8 885
0.16214 299204 283JPYNOMURA REAL ESTATE MASTER FUND INC164
0.46604 472583 737AUDQBE INSURANCE GROUP LTD74 437
3.254 312 0884 331 147EURRED ELECTRICA CORP SA233 275
5.647 484 0347 045 400AUDRELIANCE WORLDWIDE CORP LTD2 441 896
1.612 132 7402 094 680EURREPSOL SA140 961

APRIL 30, 2019
Lyxor Index Fund 

Schedule of Investments

Lyxor Index Fund - Lyxor SG Global Value Beta UCITS ETF

EUREUR
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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)

1.001 319 9251 311 914JPYSECOM CO LTD17 643
1.672 211 3742 134 887CHFSONOVA HOLDING AG12 289
4.566 041 9766 090 927JPYSUBARU CORP277 209
0.72951 559924 042JPYSUMITOMO CHEMICAL CO LTD215 166
0.10135 778127 689JPYSUZUKI MOTOR CORP3 346
1.501 985 6721 995 170CHFSWISS RE AG23 125
0.0567 83370 265JPYTOKYO TATEMONO CO LTD6 768
0.31410 793388 349AUDTRANSURBAN GROUP48 667
0.951 253 7071 149 113AUDTREASURY WINE ESTATES LTD116 059
2.052 718 2391 891 314EURVIVENDI SA105 073
0.13175 985181 114JPYYOKOHAMA RUBBER CO LTD10 495
0.45598 426577 657JPYZENSHO HOLDINGS CO LTD29 830

97.33129 066 120124 469 229Total Shares

124 469 229 129 066 120 97.33
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

124 469 229 129 066 120 97.33Total Investments

APRIL 30, 2019
Lyxor Index Fund 

Lyxor Index Fund - Lyxor SG Global Value Beta UCITS ETF

(continued)Schedule of Investments

EUREUR
% of 
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Quantity
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13.78Electronic & Electrical Equipment 37.69Japan
13.53Banks 24.12Spain
10.36Nonlife Insurance 13.92Australia
9.50Electricity 7.86France
8.65Construction & Materials 7.09Netherlands
6.09General Retailers 3.89Switzerland
6.00Automobiles & Parts 2.60Germany
4.07Chemicals 0.16Austria
3.46Mining 97.33
3.23Food Producers
2.33Oil & Gas Producers
2.29Gas, Water & Multiutilities
2.14Media
1.91Food & Drug Retailers
1.79Beverages
1.67Health Care Equipment & Services
1.41Support Services
1.27Personal Goods
1.24Real Estate Investment Trusts
1.10Travel, Leisure & Catering
0.38Household Goods & Home Construction
0.31Industrial Transportation
0.26Life Insurance
0.23Industrial Engineering
0.15Oil Equipment, Services & Distribution
0.14Real Estate Investment & Services
0.04Industrial Metals & Mining

97.33

Lyxor Index Fund 
APRIL 30, 2019

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor SG Global Value Beta 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

1.2519 13118 284GBPADMIRAL GROUP PLC868
0.111 6531 460GBPA.G. BARR PLC194
0.203 0542 707GBPAGGREKO PLC358
0.406 0635 256GBPASHMORE GROUP PLC1 321
0.233 5023 412GBPASSURA PLC5 875
3.9159 66561 011GBPASTRAZENECA PLC1 042
0.355 2716 068GBPBABCOCK INTERNATIONAL GROUP PLC1 004
2.6840 91842 976GBPBAE SYSTEMS PLC8 283
0.6910 49510 218GBPBARRATT DEVELOPMENTS PLC1 744
0.406 0555 570GBPBBA AVIATION PLC2 226
0.162 4312 416GBPBCA MARKETPLACE PLC1 179
0.466 9406 754GBPBELLWAY PLC223
0.375 6535 022GBPBIG YELLOW GROUP PLC543
5.0577 07671 642GBPBP PLC13 788
0.233 4623 403GBPBREWIN DOLPHIN HOLDINGS PLC1 058
0.6710 15710 268GBPBRITISH LAND CO PLC1 710
0.284 2304 094GBPBRITVIC PLC463
2.9845 50546 822GBPBT GROUP PLC19 867
0.081 2261 346GBPCARD FACTORY PLC599
1.0916 58417 908GBPCARNIVAL PLC411
1.1417 31822 721GBPCENTRICA PLC16 299
0.05790782GBPCLS HOLDINGS PLC328
3.6756 02053 435GBPCOMPASS GROUP PLC3 214
0.142 1422 079GBPCOUNTRYSIDE PROPERTIES PLC632
0.142 1452 064GBPCRANSWICK PLC74
0.9113 87414 786GBPDIRECT LINE INSURANCE GROUP PLC4 212
0.233 4673 364GBPDOMINO’S PIZZA GROUP PLC1 296
0.081 2911 170GBPDUNELM GROUP PLC151
0.162 4722 590GBPF&C COMMERCIAL PROPERTY TRUST2 010
0.081 1861 078GBPFDM GROUP HOLDINGS PLC121
0.172 6602 048GBPGAMES WORKSHOP GROUP PLC64
5.0376 64073 485GBPGLAXOSMITHKLINE PLC4 871
0.284 2413 787GBPGREGGS PLC236
0.395 8886 881GBPGVC HOLDINGS PLC902
0.355 2625 249GBPG4S PLC2 434
0.304 6456 105GBPHAMMERSON PLC1 443
0.162 3832 888GBPHASTINGS GROUP HOLDINGS PLC1 252
0.131 9401 717GBPHILL & SMITH HOLDINGS PLC152
0.304 5974 309GBPHOWDEN JOINERY GROUP PLC905
0.436 4907 578GBPIG GROUP HOLDINGS PLC1 273
0.466 9756 890GBPIMI PLC664
2.9945 62651 741GBPIMPERIAL BRANDS PLC1 873
0.477 1167 112GBPINCHCAPE PLC1 158
1.0315 65814 274GBPINFORMA PLC2 010

APRIL 30, 2019
Lyxor Index Fund 

Schedule of Investments

Lyxor Index Fund - Lyxor FTSE UK Quality Low Vol Dividend (DR) UCITS ETF

GBPGBP
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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)

0.7311 08811 640GBPITV PLC8 114
0.497 4127 795GBPJUPITER FUND MANAGEMENT PLC1 975
0.04578774GBPKIER GROUP PLC154
1.2719 35618 645GBPKINGFISHER PLC7 329
0.568 5057 835GBPLONDONMETRIC PROPERTY PLC4 206
0.416 2926 085GBPMAN GROUP PLC4 018
0.6810 43210 718GBPMARKS & SPENCER GROUP PLC3 649
0.619 24310 449GBPMONDI PLC550
0.375 6885 308GBPMONEYSUPERMARKET.COM GROUP PLC1 564
0.182 8152 838GBPNATIONAL EXPRESS GROUP PLC685
4.6370 52572 474GBPNATIONAL GRID PLC8 435
0.101 5811 717GBPNEWRIVER REIT PLC689
0.9614 70312 403GBPNEXT PLC255
0.629 4089 065GBPPADDY POWER BETFAIR PLC145
0.182 7982 365GBPPAGEGROUP PLC520
0.406 1016 388GBPPENNON GROUP PLC815
1.3921 13022 908GBPPERSIMMON PLC945
0.05831880GBPPETS AT HOME GROUP PLC549
0.142 0992 575GBPPLAYTECH PLC480
0.304 5584 139GBPPRIMARY HEALTH PROPERTIES PLC3 469
0.233 4963 431GBPQINETIQ GROUP PLC1 160
0.06877955GBPRANK GROUP PLC548
4.5669 53365 273GBPRELX PLC3 953
5.2379 83575 775GBPRIO TINTO PLC1 788
2.7842 43441 516GBPROYAL DUTCH SHELL PLC - A1 732
2.3135 24234 578GBPROYAL DUTCH SHELL PLC - B1 430
0.7311 19413 582GBPROYAL MAIL PLC4 428
0.477 1177 208GBPRPC GROUP PLC902
0.162 4792 112GBPSAFESTORE HOLDINGS PLC385
0.081 2682 975GBPSAGA PLC2 153
1.8628 37727 179GBPSEGRO PLC4 183
0.558 3488 456GBPSEVERN TRENT PLC410
0.233 5763 688GBPSHAFTESBURY PLC416
1.4822 56321 928GBPSMITH & NEPHEW PLC1 524
0.7110 82510 489GBPSMITHS GROUP PLC711
0.467 0076 653GBPSPECTRIS PLC255
2.3135 18238 237GBPSSE PLC3 074
0.069341 115GBPSTOBART GROUP LTD626
0.568 5367 534GBPTATE & LYLE PLC1 112
0.9614 68614 603GBPTAYLOR WIMPEY PLC8 096
0.111 6381 576GBPTELECOM PLUS PLC116
0.436 6106 670GBPTRAVIS PERKINS PLC473
0.9814 97614 324GBPTRITAX BIG BOX REIT PLC10 078
0.7711 78213 994GBPTUI AG1 380

APRIL 30, 2019
Lyxor Index Fund 

Lyxor Index Fund - Lyxor FTSE UK Quality Low Vol Dividend (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)

0.223 3833 355GBPUK COMMERCIAL PROPERTY TRUST LTD3 823
4.3065 53157 490GBPUNILEVER PLC1 407
0.548 2617 462GBPUNITE GROUP PLC877
0.8813 40213 636GBPUNITED UTILITIES GROUP PLC1 617
5.0176 46880 614GBPVODAFONE GROUP PLC53 851
0.406 0425 940GBPWH SMITH PLC295
0.8012 13112 736GBPWHITBREAD PLC272
0.192 8853 458GBPWILLIAM HILL PLC1 795
0.152 3582 318GBPWORKSPACE GROUP PLC239
1.2719 40520 968GBPWPP PLC2 029
3.0045 81739 676GBP3I GROUP PLC4 280
0.057961 012GBP888 HOLDINGS PLC550

99.681 520 0341 514 287Total Shares

1 514 287 1 520 034 99.68
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

1 514 287 1 520 034 99.68Total Investments

APRIL 30, 2019
Lyxor Index Fund 

Lyxor Index Fund - Lyxor FTSE UK Quality Low Vol Dividend (DR) UCITS ETF

(continued)Schedule of Investments
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10.14Oil & Gas Producers 93.69United Kingdom
8.94Pharmaceuticals & Biotechnology 2.31United States of America
8.18Travel, Leisure & Catering 1.27Jersey
7.59Gas, Water & Multiutilities 0.77Germany
7.59Media 0.62Ireland
6.47Real Estate Investment Trusts 0.52Isle of Man
5.34Financial Services 0.45Guernsey
5.24Mining 0.05Gibraltar
5.01Mobile Telecommunications 99.68
4.30Personal Goods
4.08General Retailers
3.63Household Goods & Home Construction
3.09Fixed Line Telecommunications
2.99Tobacco
2.68Aerospace & Defense
2.31Electricity
1.81Support Services
1.48Health Care Equipment & Services
1.41General Industrials
1.25Life Insurance
1.19Industrial Transportation
1.07Nonlife Insurance
0.98Food Producers
0.61Forestry & Paper
0.58Industrial Engineering
0.46Electronic & Electrical Equipment
0.45Software & Computer Services
0.28Food & Drug Retailers
0.21Real Estate Investment & Services
0.17Leisure Goods
0.11Beverages
0.04Construction & Materials

99.68

Lyxor Index Fund 
APRIL 30, 2019

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor FTSE UK Quality Low Vol Dividend (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

4.737 095 6557 069 300EURAALBERTS INDUSTRIES NV202 733
0.52776 300745 037EURACCIONA SA7 515
9.1813 786 09013 869 127EURAIRBUS SE113 112
1.011 522 3701 520 211USDALPHABET CLASS - A1 423
3.475 205 3865 093 821EURAMADEUS IT GROUP SA - A73 398
0.44661 828575 589USDAMAZON.COM INC385
0.0458 05758 646EURARCELORMITTAL3 001
9.1813 786 10513 994 611EURBANCO BILBAO VIZCAYA ARGENTARIA SA2 544 501
1.151 724 5281 672 124EURBANCO COMERCIAL PORTUGUES SA6 895 355
4.646 971 9806 998 898EURBANCO DE SABADELL SA6 729 710
0.66995 857988 339USDBERKSHIRE HATHAWAY INC - B5 150
1.392 082 3242 225 890USDBOSTON SCIENTIFIC CORP62 868
1.241 854 7691 869 370CZKCEZ AS89 500
2.573 856 3693 660 409USDCOMCAST CORP99 284
0.26387 896275 694USDCOSTAR GROUP INC876
2.844 270 3644 234 241EURELISA OYJ112 883
1.732 594 6172 435 739EURENDESA SA116 822
0.961 446 5731 423 020USDEQUITY RESIDENTIAL21 214
0.44657 951659 730EURERSTE GROUP BANK AG18 430
0.0455 20454 456USDESSEX PROPERTY TRUST INC219
1.021 525 0071 338 014USDFACEBOOK INC8 837
0.901 358 2941 362 150SEKHOIST FINANCE AB335 924
4.837 259 6146 994 000EURIBERDROLA SA896 470
0.25378 621382 615USDILLUMINA INC1 360
7.7411 622 96712 235 495EURKESKO OYJ - B251 036
4.366 553 2156 245 102EURKONINKLIJKE PHILIPS NV172 612
0.26382 997378 094USDLABORATORY CORP OF AMERICA HOLDINGS2 684
4.426 641 7746 754 059USDLYONDELLBASELL INDUSTRIES NV - A84 364
0.53789 764794 236EURMELIA HOTELS INTERNATIONAL SA89 441
1.301 956 2672 013 968USDMERCK & CO INC27 854
1.091 637 5521 391 574USDMICRON TECHNOLOGY INC43 633
0.31470 169466 690USDMID-AMERICA APARTMENT COMMUNITIES INC4 816
1.382 065 3732 096 832USDNETAPP INC31 773
0.45679 781472 464USDNETFLIX INC2 056
2.633 955 2064 132 918DKKNOVO NORDISK A/S90 717
1.271 910 9271 872 255DKKNOVOZYMES A/S - B45 991
3.895 845 5075 993 491EUROMV AG122 419
0.29437 623288 453USDPALO ALTO NETWORKS INC1 971
4.176 265 4236 397 908DKKPANDORA A/S167 535
1.442 156 4092 014 398USDPEPSICO INC18 873
2.894 335 6574 634 021EURRED ELECTRICA CORP SA234 550
1.051 579 3771 571 640CHFROCHE HOLDING AG6 715
0.07103 690110 159USDSIMON PROPERTY GROUP INC669
0.31459 163450 257USDSOUTHERN CO9 669

APRIL 30, 2019
Lyxor Index Fund 

Schedule of Investments

Lyxor Index Fund - Lyxor Stoxx Europe Select Dividend 30 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)

3.965 943 1105 918 511EURTELEFONICA SA799 665
0.10148 287144 253USDTWITTER INC4 164
0.691 031 7761 013 751USDUNITED PARCEL SERVICE INC - B10 886
1.311 968 0611 742 661USDUNITED TECHNOLOGIES CORP15 466

99.40149 251 834148 634 221Total Shares

148 634 221 149 251 834 99.40
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

148 634 221 149 251 834 99.40Total Investments

APRIL 30, 2019
Lyxor Index Fund 

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

(continued)Schedule of Investments
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15.42Banks 31.73Spain
10.49Aerospace & Defense 22.70Netherlands
9.26Electricity 18.64United States of America
7.74Food & Drug Retailers 10.59Finland
6.80Fixed Line Telecommunications 8.08Denmark
6.51Pharmaceuticals & Biotechnology 4.33Austria
4.73Industrial Engineering 1.24Czech Republic
4.42Chemicals 1.15Portugal
4.36Electronic & Electrical Equipment 0.90Sweden
4.17Personal Goods 0.04Luxembourg
3.89Oil & Gas Producers 99.40
3.73Support Services
2.76Technology Hardware & Equipment
2.57Media
2.13Software & Computer Services
1.73Gas, Water & Multiutilities
1.64Health Care Equipment & Services
1.44Beverages
1.07Real Estate Investment Trusts
0.90Financial Services
0.89General Retailers
0.69Industrial Transportation
0.66Nonlife Insurance
0.53Travel, Leisure & Catering
0.52Construction & Materials
0.31Real Estate Investment & Services
0.04Industrial Metals & Mining

99.40

Lyxor Index Fund 
APRIL 30, 2019

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor Stoxx Europe Select Dividend 30 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

0.101 068 1651 096 968EURTAG IMMOBILIEN AG 0.625% CV 01/09/2022900 000
0.111 238 1691 214 249GBPVODAFONE GROUP PLC 1.2% CV 12/03/20211 000 000

0.212 306 3342 311 217Total Bonds

Shares

1.7619 339 94817 283 734USDADOBE INC75 470
0.242 674 6352 800 905PLNALIOR BANK SA194 501
2.2524 716 72122 223 948USDALPHABET CLASS - A21 292
0.232 579 5422 308 178USDALPHABET INC2 237
2.3425 755 46121 603 433USDAMAZON.COM INC14 836
0.677 388 1597 019 985USDAMERICAN ELECTRIC POWER CO INC98 163
1.4015 415 93213 061 773USDAPPLE INC84 128
1.9321 223 78921 268 683USDAUTOZONE INC23 177
3.2335 520 00035 175 000EURAXA SA1 500 000
0.748 194 08011 063 706USDBIOGEN INC39 888
7.6784 456 27879 929 146EURBNP PARIBAS SA1 771 872
1.1212 360 37012 023 731USDBOEING CO36 411
0.151 616 5461 584 512JPYBRIDGESTONE CORP45 808
0.04411 878376 476USDBURLINGTON STORES INC2 684
0.101 056 3331 079 662PLNCCC SA21 977
0.05525 899546 797USDCONOCOPHILLIPS9 373
0.03362 989279 811USDCONSTELLATION BRANDS INC - A1 907
2.2925 158 69621 935 138USDCOSTCO WHOLESALE CORP115 000
3.9843 819 62639 999 998EURCREDIT AGRICOLE SA3 536 693
0.384 173 4444 018 310PLNCYFROWY POLSAT SA676 279
0.566 200 9726 352 158USDELECTRONIC ARTS INC73 092
6.0266 216 71667 395 259EURENGIE SA5 083 817
1.0011 041 17410 939 022USDEXXON MOBIL CORP154 165
0.9410 349 0188 250 176USDFACEBOOK INC59 327
2.9031 967 03031 831 582JPYFANUC CORP192 114
3.1034 154 61031 443 159JPYFAST RETAILING CO LTD66 360
1.2914 244 09914 176 893USDFIRST DATA CORP630 149
1.8420 210 34519 014 059USDFLOWSERVE CORP455 069
1.7419 187 95019 810 537USDGENERAL ELECTRIC CO2 201 980
0.879 524 6239 762 162USDGILEAD SCIENCES INC163 820
0.151 599 3811 616 396PLNGRUPA LOTOS SA80 914
0.849 271 5109 062 423USDHALLIBURTON CO359 839
0.364 012 4644 220 370USDHUMANA INC17 444
1.0011 055 7419 714 523USDIDEXX LABORATORIES INC53 515
0.131 457 9191 383 405USDILLUMINA INC5 217
0.293 168 1143 440 699JPYJAPAN TOBACCO INC153 551
0.353 844 4974 026 460PLNJASTRZEBSKA SPOLKA WEGLOWA SA280 286
0.101 060 892917 168USDJM SMUCKER CO9 705
2.5828 345 44628 163 340JPYKAO CORP413 580

APRIL 30, 2019
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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)

0.182 019 9082 000 357PLNKGHM POLSKA MIEDZ SA82 255
2.4226 678 91126 614 918JPYKIRIN HOLDINGS CO LTD1 322 061
0.404 407 0094 296 017USDKLA-TENCOR CORP39 039
0.394 321 9633 884 138JPYKUBOTA CORP320 623
0.121 293 8781 244 525PLNLPP SA639
0.444 852 1074 671 635PLNMBANK SA46 446
0.677 368 7077 219 895USDMCKESSON CORP69 510
0.0195 41394 980USDMICRON TECHNOLOGY INC2 530
0.586 368 4465 681 811USDMICROSOFT CORP54 797
2.5327 823 49427 073 990USDMONDELEZ INTERNATIONAL INC614 837
0.869 419 5388 799 993USDNIKE INC - B119 169
0.02204 770176 519USDNVIDIA CORP1 275
0.121 355 5351 565 547JPYOTSUKA HOLDINGS CO LTD42 641
1.6317 940 03516 298 934USDPEPSICO INC158 117
0.909 920 29810 415 000USDPFIZER INC279 793
0.121 343 1001 405 228PLNPGE POLSKA GRUPA ENERGETYCZNA SA587 678
0.788 547 6518 441 111PLNPOLSKI KONCERN NAFTOWY ORLEN SA369 116
2.8531 324 62230 335 823PLNPOWSZECHNA KASA OSZCZEDNOSCI BANK POLSKI SA3 349 418
0.0191 01993 248USDQURATE RETAIL INC5 933
0.262 817 6783 503 135USDREGENERON PHARMACEUTICALS INC9 142
2.8431 299 63931 464 550EURREPSOL SA2 122 729
8.3692 135 61093 406 984EURSANOFI1 189 000
0.343 701 0983 459 197PLNSANTANDER BANK POLSKA SA39 535
0.272 977 4132 760 650JPYSEKISUI HOUSE LTD207 443
0.9710 689 65112 717 909JPYSEVEN & I HOLDINGS CO LTD345 849
0.06644 794756 169JPYSHIMAMURA CO LTD9 711
3.7741 488 69936 722 961JPYSHISEIDO CO LTD594 170
0.05541 043551 436USDSIRIUS XM HOLDINGS INC102 918
0.283 060 5302 959 084USDTRIPADVISOR INC64 020
0.758 231 6777 687 328USDUNION PACIFIC CORP52 103
3.8442 320 00040 569 154EURVEOLIA ENVIRONNEMENT SA2 000 000

93.481 028 947 063993 974 943Total Shares

996 286 160 1 031 253 397 93.69
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

1.6217 910 95316 870 319EURLYXOR INTERNATIONAL ASSET MANAGEMENT - LYXOR FRANCE INDEX 1146 775
1.6317 909 22516 868 958EURLYXOR INTERNATIONAL ASSET MANAGEMENT - LYXOR FRANCE INDEX 2145 900
1.6317 909 91716 869 083EURLYXOR INTERNATIONAL ASSET MANAGEMENT - LYXOR FRANCE INDEX 3145 775
1.6317 908 75216 868 352EURLYXOR INTERNATIONAL ASSET MANAGEMENT - LYXOR FRANCE INDEX 4173 400

APRIL 30, 2019
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Lyxor Index Fund - Lyxor Smart Cash
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Open-ended Investment Funds (continued)

Investment Funds (continued)

1.6317 908 15116 867 430EURLYXOR INTERNATIONAL ASSET MANAGEMENT - LYXOR FRANCE INDEX 5184 525

8.1489 546 99884 344 142Total Open-ended Investment Funds

84 344 142 89 546 998 8.14Total Investment Funds

1 080 630 302 1 120 800 395 101.83Total Investments

APRIL 30, 2019
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Lyxor Index Fund - Lyxor Smart Cash

(continued)Schedule of Investments
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15.52Banks 41.25France
11.39Pharmaceuticals & Biotechnology 34.46United States of America
10.82General Retailers 17.03Japan
9.86Gas, Water & Multiutilities 6.04Poland
8.14Investment Fund 2.84Spain
7.32Personal Goods 0.11United Kingdom
5.76Software & Computer Services 0.10Germany
4.82Oil & Gas Producers 101.83
4.74Industrial Engineering
4.09Beverages
3.23Nonlife Insurance
2.62Food Producers
1.83Technology Hardware & Equipment
1.74General Industrials
1.37Health Care Equipment & Services
1.29Support Services
1.14Industrial Transportation
1.12Aerospace & Defense
0.84Oil Equipment, Services & Distribution
0.79Electricity
0.67Food & Drug Retailers
0.56Leisure Goods
0.43Media
0.35Mining
0.29Tobacco
0.28Travel, Leisure & Catering
0.27Household Goods & Home Construction
0.18Industrial Metals & Mining
0.15Automobiles & Parts
0.11Mobile Telecommunications
0.10Real Estate Investment & Services
0.01Financial Services

101.83

Lyxor Index Fund 
APRIL 30, 2019

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor Smart Cash

Economic classification Geographical classification% %
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Investment Funds

Open-ended Investment Funds

6.376 428 6086 252 259EURLYXOR NEWCITS IRL II PLC/CHENAVARI CREDIT FUND  - I64 854.2658
9.189 267 6928 814 384EURLYXOR NEWUCITS IRL II PLC LYXOR/WTN FUND  - I82 963.6229
3.763 798 0943 900 000EURBLACKROCK STRATEGIC FUNDS - AMERICAS DIVERSIFIED EQUITY

ABSOLUTE RETURN FUND  - I2
37 239.87

9.829 915 7459 439 996EURELEVA UCITS FUND - ELEVA ABSOLUTE RETURN EUROPE FUND8 385.55
5.545 593 5845 849 511EUREXANE FUNDS 1 - EXANE ARCHIMEDES FUND - A338.8632
7.877 943 5287 904 231EURHENDERSON GARTMORE FUND - UNITED KINGDOM ABSOLUTE RETURN -

I
1 120 827.369

3.873 913 0334 025 445EURINRIS UCITS PLC - R PARUS FUND - I37 876.61
5.505 554 7215 630 785EURIPM UCITS UMBRELLA ICAV - IPM SYSTEMATIC MACRO UCITS FUND5 337.4991
2.052 066 5171 984 447EURJANUS HENDERSON HORIZON PAN EUROPEAN ALPHA FUND125 471.605
6.106 160 0675 637 375EURLEGG MASON GLOBAL FUNDS PLC-LEGG MASON WESTERN ASSET

MACRO OPPORTUNITIES BOND FU
51 445.353

7.978 047 4327 466 716EURLYXOR INVESTMENT STRATEGIES PLC - LYXOR EPSILON GLOBAL TREND
FUND

63 895.8402

11.3611 482 54910 636 712EURLYXOR NEWCITS IRL PLC - LYXOR/TIEDEMANN ARBITRAGE STRATEGY
FUND - A I

103 184.2561

4.774 820 2004 870 000EURLYXOR NEWCITS IRL PLC LYXOR/SANDLER US EQUITY FUND  - I45 092.8931
4.694 734 6534 620 000EURMARSHALL WACE UCITS FUNDS PLC - MW LIQUID ALPHA FUND45 437.16473
8.018 088 2718 471 497EURMERIAN GLOBAL INVESTORS SERIES PLC - MERIAN GLOBAL EQUITY

ABSOLUTE RETURN FUND
5 414 198.108

96.8697 814 69495 503 358Total Open-ended Investment Funds

95 503 358 97 814 694 96.86Total Investment Funds

95 503 358 97 814 694 96.86Total Investments

APRIL 30, 2019
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96.86Investment Fund 67.83Ireland

96.86 29.03Luxembourg

96.86

Lyxor Index Fund 
APRIL 30, 2019

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor Alpha Plus Fund

Economic classification Geographical classification% %



153The 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

0.44140 876138 243EURABN AMRO BANK NV 2.5% 29/11/2023127 000
1.36433 658428 507EURANHEUSER-BUSCH INBEV NV 1.5% 18/04/2030428 000
1.50480 591480 605EURANHEUSER-BUSCH INBEV SA/NV FRN 17/03/2020478 000
1.62517 394507 200EURASSICURAZIONI GENERALI SPA 5.125% 16/09/2024419 000
1.04331 993323 435EURATLANTIA SPA 1.625% 03/02/2025336 000
1.07342 162337 405EURBANCA MONTE DEI PASCHI DI SIENA SPA 2% 29/01/2024335 000
0.0413 03413 036EURBNP PARIBAS SA FRN 15/01/202013 000
0.025 3085 365EURBNP PARIBAS SA 3.75% 25/11/20205 000
0.53168 987168 411EURBRITISH TELECOMMUNICATIONS PLC 0.625% 10/03/2021167 000
1.31419 582417 827EURCITIGROUP INC FRN 21/03/2023419 000
0.38121 965117 613EURCREDIT SUISSE GROUP AG FRN 17/07/2025119 000
2.17695 364695 441EURDEUTSCHE BANK AG FRN 07/12/2020700 000
0.3197 55497 583EURDEUTSCHE BANK AG FRN 16/05/2022100 000
0.96306 766306 871EURDEUTSCHE POST AG 0.375% 01/04/2021304 000
0.96307 975307 762EURDEUTSCHE TELEKOM INTERNATIONAL FINANCE BV 0.625% 03/04/2023302 000
0.0412 08511 699EUREVONIK FINANCE BV 0.375% 07/09/202412 000
0.87279 833277 860EUREVONIK INDUSTRIES AG 1% 23/01/2023270 000
0.33105 747104 457EURGE CAPITAL EUROPEAN FUNDING UNLIMITED CO FRN 17/05/2021106 000
1.10351 593346 157EURGENERAL MOTORS FINANCIAL CO INC FRN 10/05/2021350 000
1.27405 762397 425EURGOLDMAN SACHS GROUP INC - EMTN - 1.375% 15/05/2024395 000
0.2579 22978 800EURGOLDMAN SACHS GROUP INC FRN 09/09/202279 000
0.72229 865229 627EURINTESA SANPAOLO SPA FRN 19/04/2022230 000
0.1237 66336 475EURKNORR B BREMSE GROIP INC 1.125% 13/06/202536 000
1.02327 407326 462EURMORGAN STANLEY FRN 21/05/2021327 000
0.1651 27551 140EURNATIONAL AUSTRALIA BANK LTD 1.25% 18/05/202649 000
1.65526 292525 606EURNATWEST MARKETS PLC FRN 02/03/2020526 000
1.08345 238344 658EURNATWEST MARKETS PLC FRN 08/06/2020345 000
1.93617 102614 939EURRCI BANQUE SA FRN 12/04/2021614 000
0.0928 80828 754EURRCI BANQUE SA 1.25% 08/06/202228 000
1.65527 016522 809EURROYAL BANK OF CANADA 0.25% 29/01/2024522 000
7.742 479 3562 462 172EURSA DE GESTION DE STOCKS DE SECURITE 0.625% 25/05/20232 400 000
0.013 2463 248EURTELEKOM FINANZMANAGEMENT GMBH 3.125% 03/12/20213 000
1.90607 016575 105EURTERNA RETE ELETTRICA NAZIONALE SPA 1.375% 26/07/2027585 000
0.37118 606112 572EURVOLKSWAGEN LEASING GMBH 1.375% 20/01/2025117 000
0.013 2543 107EURVOLKSWAGEN LEASING GMBH 2.625% 15/01/20243 000

36.0211 519 60211 398 376Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

14.654 685 4194 695 997EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.25% 15/02/20294 578 489
0.00500477EURDEUTSCHE BUNDESREPUBLIK COUPON STRIPS 0% 04/07/2028500
1.78568 123568 714EURDEUTSCHE BUNDESREPUBLIK INFLATION LINKED BOND FRN 15/04/2020489 192
0.039 9099 870EURDEUTSCHE BUNDESREPUBLIK INFLATION LINKED BOND FRN 15/04/20268 631
0.00772767EURDUTCH FUNGIBLE STRIP 0% 15/01/2023761
2.25719 346718 750EURFINLAND GOVERNMENT BOND 1.5% 15/04/2023669 000

APRIL 30, 2019
Lyxor Index Fund 

Schedule of Investments

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

6.161 971 5521 970 411EURFRENCH REPUBLIC GOVERNMENT BOND OAT FRN 01/03/20281 766 698
0.2063 77163 567EURFRENCH REPUBLIC GOVERNMENT BOND OAT 1% 25/11/202559 560
4.121 318 3641 286 786EURFRENCH REPUBLIC GOVERNMENT BOND OAT 1.5% 25/05/20311 186 016
9.052 893 4392 893 493EURFRENCH REPUBLIC GOVERNMENT BOND OAT 3% 25/04/20222 619 873
3.08984 977986 656EURFRENCH REPUBLIC GOVERNMENT BOND OAT 3.5% 25/04/2026788 445
1.86595 984576 920EURITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/02/20391 220 503
1.96628 313618 740EURITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/08/2024691 137
2.80896 631872 209EURITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/08/20271 098 375
0.78248 524241 055EURITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/08/2032378 328
1.95623 399604 109EURITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/08/20351 067 556
0.0515 73515 491EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 0.75% 20/02/202815 000
2.08664 316665 330EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 1.65% 21/10/2024602 000
0.2579 82279 863EURSPAIN GOVERNMENT BOND 0.75% 30/07/202178 000
8.512 721 1122 563 807EURSPAIN GOVERNMENT BOND 2.35% 30/07/20332 440 000

61.5619 690 00819 433 012Total Supranationals, Governments and Local Public Authorities, Debt Instruments

30 831 388 31 209 610 97.58
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

30 831 388 31 209 610 97.58Total Investments
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61.56Governments 32.43France
10.28Banks 21.27Germany
7.75Oil & Gas Producers 15.70Italy
4.33Financial Services 8.76Spain
3.75Nonequity Investment Instruments 4.95United States of America
2.86Beverages 4.17Netherlands
2.00Industrial Transportation 2.86Belgium
1.90Electricity 2.25Finland
1.62Nonlife Insurance 2.14Austria
0.87Chemicals 1.65Canada
0.54Fixed Line Telecommunications 0.53United Kingdom
0.12Industrial Engineering 0.38Switzerland

97.58 0.33Ireland
0.16Australia

97.58

Lyxor Index Fund 
APRIL 30, 2019

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor BTP Monthly (-1x) Inverse 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

0.12401 978376 614EURABERTIS INFRAESTRUCTURAS SA 1.375% 20/05/2026400 000
0.04139 688139 844EURABN AMRO BANK NV 1% 16/04/2025134 000
0.772 634 4252 469 013EURABN AMRO BANK NV 1.25% 10/01/20332 500 000
0.581 994 4491 957 357EURABN AMRO BANK NV 2.5% 29/11/20231 798 000
0.28977 757966 144EURANHEUSER-BUSCH INBEV NV 1.5% 18/04/2030965 000
0.722 474 5932 461 797EURANHEUSER-BUSCH INBEV SA/NV FRN 15/04/20242 492 000
0.451 532 2601 532 278EURANHEUSER-BUSCH INBEV SA/NV FRN 17/03/20201 524 000
0.491 691 7171 657 775EURASSICURAZIONI GENERALI SPA 5.125% 16/09/20241 370 000
0.551 883 7741 861 896EURBANCO BILBAO VIZCAYA ARGENTARIA SA FRN 09/03/20231 900 000
0.491 676 4881 671 336EURBANK OF AMERICA CORP FRN 07/02/20221 664 000
0.491 680 9981 681 006EURBANK OF AMERICA CORP FRN 21/09/20211 679 000
0.13436 663436 641EURBASF SE FRN 15/11/2019436 000
0.04131 905123 677EURBASF SE 0.875% 15/11/2027128 000
0.15528 597527 069EURBASF SE 0.875% 22/05/2025508 000
0.03103 07497 371EURBAYER CAPITAL CORP BV 1.5% 26/06/2026100 000
0.12403 382399 858EURBEVCO LUX SARL 1.75% 09/02/2023392 000
0.0136 21736 233EURBMW FINANCE NV 0.375% 10/07/202336 000
0.007 0916 947EURBMW FINANCE NV 0.5% 22/11/20227 000
0.20699 458688 086EURBNP PARIBAS FORTIS SA 0% 24/10/2023700 000
0.722 457 3582 426 952EURBNP PARIBAS SA FRN 07/06/20242 461 000
1.143 914 4483 833 811EURBP CAPITAL MARKETS PLC 1.573% 16/02/20273 667 000
0.15497 855496 157EURBRITISH TELECOMMUNICATIONS PLC 0.625% 10/03/2021492 000
0.12406 733407 944EURCAISSE DE REFINANCEMENT DE L’HABITAT SA 4.3% 24/02/2023348 053
0.0284 60183 162EURCOMMERZBANK AG 0.5% 13/09/202385 000
0.0127 56627 618EURCOOPERATIEVE RABOBANK UA 1.25% 23/03/202626 000
0.521 802 1691 777 693EURCREDIT AGRICOLE SA/LONDON FRN 06/03/20231 800 000
0.913 126 1643 123 312EURCREDIT AGRICOLE SA/LONDON FRN 17/01/20223 100 000
0.14471 029480 679EURCREDIT MUTUEL - CIC HOME LOAN SFH SA 3.125% 09/09/2020450 000
0.29999 935995 730EURDAIMLER AG FRN 03/07/20241 000 000
0.0134 21534 208EURDAIMLER INTERNATIONAL FINANCE BV 0.25% 09/08/202134 000
0.07237 498237 377EURDANSKE BANK A/S 0.75% 02/06/2023235 000
0.26896 788914 748EURDE VOLKSBANK NV 3.5% 28/09/2020851 000
0.0398 36598 073EURDEUTSCHE BANK AG FRN 10/09/2021100 000
0.11390 216390 332EURDEUTSCHE BANK AG FRN 16/05/2022400 000
0.06206 051206 418EURDEUTSCHE KREDITBANK AG 1.375% 25/02/2021200 000
0.662 260 3842 261 157EURDEUTSCHE POST AG 0.375% 01/04/20212 240 000
0.0016 99617 013EURDEUTSCHE POST AG 1.625% 05/12/202816 000
0.531 810 1181 808 867EURDEUTSCHE TELEKOM INTERNATIONAL FINANCE BV 0.625% 03/04/20231 775 000
0.03101 458101 163EURDEXIA KOMMUNALBANK DEUTSCHLAND GMBH 0.375% 03/03/2022100 000
0.22755 576747 481EURENEL FINANCE INTERNATIONAL NV 5% 14/09/2022645 000
0.04149 303151 235EURENGIE SA 6.375% 18/01/2021134 000
0.04150 503150 403EURENI SPA 0.625% 19/09/2024148 000
0.06199 856198 781EURE.ON SE 0.375% 23/08/2021198 000

APRIL 30, 2019
Lyxor Index Fund 

Schedule of Investments

Lyxor Index Fund - Lyxor Bund Daily (-1x) Inverse UCITS ETF

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity



157The 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)

0.06200 519200 172EURFADE - FONDO DE AMORTIZACION DEL DEFICIT ELECTRICO 0.031%
17/06/2020

200 000

0.772 636 6962 604 531EURGE CAPITAL EUROPEAN FUNDING UNLIMITED CO FRN 17/05/20212 643 000
0.05172 413170 586EURGE CAPITAL EUROPEAN FUNDING UNLIMITED CO 2.625% 15/03/2023160 000
0.451 558 0571 548 176EURGENERAL MOTORS FINANCIAL CO INC FRN 10/05/20211 551 000
1.103 761 7713 725 920EURGOLDMAN SACHS GROUP INC - EMTN - 1.375% 15/05/20243 662 000
0.0149 14248 876EURGOLDMAN SACHS GROUP INC FRN 09/09/202249 000
0.08259 307259 238EURGOLDMAN SACHS GROUP INC FRN 16/12/2020259 000
0.17580 105577 020EURHSBC HOLDINGS PLC FRN 05/10/2023581 000
0.551 898 7001 796 496EURINNOGY FINANCE BV 1.25% 19/10/20271 848 000
0.001 031962EURINNOGY FINANCE BV 1.5% 31/07/20291 000
0.0144 66544 820EURINNOGY FINANCE BV 1.875% 30/01/202044 000
0.943 231 1093 227 763EURINTESA SANPAOLO SPA FRN 19/04/20223 233 000
0.15523 082517 845EURJPMORGAN CHASE & CO FRN 11/03/2027516 000
1.113 799 6493 774 176EURJPMORGAN CHASE & CO 1.5% 26/10/20223 626 000
0.561 909 5761 887 983EURKBC GROUP NV FRN 24/11/20221 900 000
0.291 000 158967 167EURKNORR B BREMSE GROIP INC 1.125% 13/06/2025956 000
0.04129 616129 771EURLINDE FINANCE BV 1% 20/04/2028123 000
0.16563 565551 494EURMMB SCF SACA 0.75% 31/10/2025549 000
0.29996 936992 619EURMORGAN STANLEY FRN 09/11/2021996 000
0.682 343 9152 337 149EURMORGAN STANLEY FRN 21/05/20212 341 000
1.174 024 7604 025 140EURMORGAN STANLEY FRN 27/01/20224 004 000
0.702 413 2862 361 325EURNATIONAL AUSTRALIA BANK LTD 0.75% 30/01/20262 348 000
0.24819 742802 714EURNATIONAL BANK OF CANADA 0% 29/09/2023820 000
2.147 319 0597 309 513EURNATWEST MARKETS PLC FRN 02/03/20207 315 000
0.16559 599557 593EURNATWEST MARKETS PLC FRN 27/09/2021558 000
0.571 953 6781 921 090EURNATWEST MARKETS PLC 0.625% 02/03/20221 949 000
0.0398 87198 995EURNEDERLANDSE WATERSCHAPSBANK NV 0.5% 29/04/2030100 000
0.15504 048504 005EURNORDEA BANK AB FRN 07/02/2022500 000
0.15503 758503 733EURNORDEA BANK ABP FRN 27/09/2021500 000
0.03118 908119 001EURNORDEA BANK ABP 1% 22/02/2023115 000
0.06206 633206 692EURNOVARTIS FINANCE SA 0.125% 20/09/2023205 000
0.23795 353771 813EURNRW BANK 0.5% 11/05/2026776 000
0.321 098 9101 091 194EURNRW BANK 0.625% 11/02/20261 062 000
0.0392 34292 045EUROMV AG 1% 14/12/202689 000
0.10340 712339 519EURRCI BANQUE SA FRN 12/04/2021339 000
0.0397 01396 619EURRCI BANQUE SA 0.75% 26/09/202296 000
0.0257 61656 395EURRCI BANQUE SA 1.25% 08/06/202256 000
0.0150 62249 655EURRCI BANQUE SA 1.625% 26/05/202650 000
1.043 561 5203 512 457EURRENAULT SA 1% 08/03/20233 497 000
0.471 626 6741 626 569EURROYAL BANK OF CANADA FRN 24/07/20201 619 000
1.113 822 3403 795 849EURSA DE GESTION DE STOCKS DE SECURITE 0.625% 25/05/20233 700 000
0.12403 134400 968EURSANTANDER UK GROUP HOLDINGS PLC 1.125% 08/09/2023397 000
0.06208 036208 033EURSHELL INTERNATIONAL FINANCE BV 0.375% 15/02/2025205 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)

0.03101 489101 533EURSKANDINAVISKA ENSKILDA BANKEN AB 0.5% 13/03/2023100 000
0.03103 596104 607EURSKF AB 2.375% 29/10/2020100 000
0.592 030 4602 004 010EURSKIPTON BUILDING SOCIETY 0.5% 02/10/20232 000 000
0.03119 477119 514EURSVENSKA HANDELSBANKEN AB 1.125% 14/12/2022115 000
0.0266 00466 035EURTELEKOM FINANZMANAGEMENT GMBH 3.125% 03/12/202161 000
0.03103 76493 674EURTERNA RETE ELETTRICA NAZIONALE SPA 1.375% 26/07/2027100 000
0.06200 381200 382EURUNILEVER NV 0% 29/04/2020200 000
0.03102 014102 102EURUNILEVER NV 0.5% 29/04/2024100 000
0.15514 400508 458EURUNITED TECHNOLOGIES CORP 1.125% 15/12/2021500 000
2.398 187 1747 840 574EURVODAFONE GROUP PLC 2.2% 25/08/20267 509 000
0.471 625 0801 576 960EURVOLKSWAGEN INTERNATIONAL FINANCE NV 1.875% 30/03/20271 600 000
0.0260 82459 412EURVOLKSWAGEN LEASING GMBH 1.375% 20/01/202560 000
0.0136 88435 217EURVOLKSWAGEN LEASING GMBH 2.625% 15/01/202434 000
0.822 809 7122 676 912EURWELLS FARGO & CO 1.375% 26/10/20262 708 000

32.89112 927 584111 364 327Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

4.8516 663 65416 600 319EURBUNDESOBLIGATION 0% 05/04/202416 323 553.5
0.662 276 7282 279 201EURBUNDESOBLIGATION 0.25% 16/10/20202 248 953
3.1110 670 28110 693 558EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.25% 15/02/202910 426 764
2.879 864 9349 935 207EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 3.25% 04/01/20209 613 259
5.2017 863 09717 944 538EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 3.25% 04/07/202116 478 417
0.04129 921130 864EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 3.5% 04/07/2019129 025
1.053 601 1543 604 825EURBUNDESSCHATZANWEISUNGEN 0% 14/06/20193 598 887
0.05188 486192 975EURCAISSE D’AMORTISSEMENT DE LA DETTE SOCIALE FRN 25/07/2021164 000
0.00499465EURDEUTSCHE BUNDESREPUBLIK COUPON STRIPS 0% 04/07/2029500
3.6112 404 98412 417 893EURDEUTSCHE BUNDESREPUBLIK INFLATION LINKED BOND FRN 15/04/202010 681 529
0.15520 330520 573EURDEUTSCHE BUNDESREPUBLIK INFLATION LINKED BOND FRN 15/04/2026453 212
0.632 164 9242 096 054EURDEUTSCHE BUNDESREPUBLIK PRINCIPAL STRIPS 0% 04/01/20372 340 914
0.00668664EURDUTCH FUNGIBLE STRIP 0% 15/01/2023659
0.15511 430523 618EUREUROFIMA 4.375% 21/10/2019500 000
1.374 706 3074 687 211EUREUROPEAN INVESTMENT BANK 2.125% 15/01/20244 239 000
0.0148 23448 578EUREUROPEAN STABILITY MECHANISM 0.875% 15/10/201947 936
0.0140 50640 513EURFINLAND GOVERNMENT BOND 0.375% 15/09/202040 000
0.963 298 5093 329 387EURFINLAND GOVERNMENT BOND 4.375% 04/07/20193 271 000
2.167 399 0517 387 071EURFRENCH REPUBLIC GOVERNMENT BOND OAT FRN 01/03/20286 630 252
4.3114 811 61314 814 056EURFRENCH REPUBLIC GOVERNMENT BOND OAT FRN 25/07/202212 100 313
0.00723672EURFRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0%

25/04/2044
1 021

0.008 6138 144EURFRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0%
25/04/2048

13 235

0.003 3893 177EURFRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0%
25/10/2038

4 202

9.0931 162 90631 163 470EURFRENCH REPUBLIC GOVERNMENT BOND OAT 3% 25/04/202228 216 536
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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)

0.511 763 1301 766 136EURFRENCH REPUBLIC GOVERNMENT BOND OAT 3.5% 25/04/20261 411 334
0.11378 305385 894EURGEMEINSAME DEUTSCHE BUNDESLAENDER 3.5% 07/10/2019372 000
0.04148 276148 514EURINTERNATIONAL BANK FOR RECONSTRUCTION & DEVELOPMENT 0.125%

23/10/2020
147 000

0.22746 595737 202EURITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/02/2024809 360.43
0.531 827 8991 758 681EURITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/02/20272 162 375
0.331 136 1061 095 795EURITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/02/20291 470 659
0.471 626 5761 574 629EURITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/02/20312 312 859
0.12400 082397 920EURITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/08/2019400 000
0.301 020 2701 002 396EURITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/08/20251 160 664
0.25853 342835 325EURITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/08/20261 006 816
0.301 020 627991 282EURITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/08/20331 619 914.62
0.14468 095446 062EURITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/08/2036816 500
0.00952920EURITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/11/20301 339
1.364 667 6394 599 579EURITALY BUONI POLIENNALI DEL TESORO FRN 15/05/20284 609 000
0.001 6201 569EURITALY BUONI POLIENNALI DEL TESORO HYBRID STRIP 0% 01/08/20342 621
0.00860781EURITALY BUONI POLIENNALI DEL TESORO HYBRID STRIP 0% 01/11/20271 054
0.0132 52232 190EURITALY BUONI POLIENNALI DEL TESORO 1.45% 15/11/202433 000
0.872 999 6322 853 402EURITALY BUONI POLIENNALI DEL TESORO 1.6% 01/06/20263 075 000
0.0132 39132 127EURITALY BUONI POLIENNALI DEL TESORO 1.85% 15/05/202432 000
0.09299 620287 517EURITALY BUONI POLIENNALI DEL TESORO 2% 01/12/2025298 000
1.986 812 0606 548 549EURITALY BUONI POLIENNALI DEL TESORO 2.45% 01/09/20337 120 000
0.10326 714328 748EURITALY BUONI POLIENNALI DEL TESORO 4.75% 01/09/2021299 000
0.08286 889287 688EURITALY BUONI POLIENNALI DEL TESORO 5% 01/03/2025244 000
0.28948 185949 760EURKINGDOM OF BELGIUM GOVERNMENT BOND 1% 22/06/2026889 200
0.08281 272281 592EURKINGDOM OF BELGIUM GOVERNMENT BOND 4.25% 28/09/2022242 290
0.04154 371154 205EURMUENCHENER HYPOTHEKENBANK EG 0.375% 10/11/2021152 000
0.00636621EURNETHERLANDS GOVERNMENT BOND COUPON STRIP 0% 15/01/2024628
0.351 210 9981 213 187EURNETHERLANDS GOVERNMENT BOND 0.25% 15/07/20251 176 663
0.762 608 1252 612 853EURNETHERLANDS GOVERNMENT BOND 2.25% 15/07/20222 393 676
0.14478 053477 966EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 0% 15/07/2023471 000
0.006 5186 458EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 1.2% 20/10/20256 000
0.27923 266928 688EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 3.5% 15/09/2021842 000
0.692 370 1372 352 670EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 6.25% 15/07/20271 573 639.67
5.8720 128 37019 136 770EURSNCF RESEAU EPIC 3.3% 18/12/204214 800 000
0.04120 498116 544EURSPAIN GOVERNMENT BOND COUPON STRIP 0% 31/01/2022119 980
0.11368 462308 564EURSPAIN GOVERNMENT BOND COUPON STRIP 0% 31/01/2030420 000
0.09314 030258 938EURSPAIN GOVERNMENT BOND COUPON STRIP 0% 31/01/2031366 355
0.10334 212273 500EURSPAIN GOVERNMENT BOND COUPON STRIP 0% 31/01/2032403 187
0.10338 743273 523EURSPAIN GOVERNMENT BOND COUPON STRIP 0% 31/01/2033420 000
0.10327 905262 374EURSPAIN GOVERNMENT BOND COUPON STRIP 0% 31/01/2034420 000
0.08286 824226 279EURSPAIN GOVERNMENT BOND COUPON STRIP 0% 31/01/2035377 868
0.09308 244240 094EURSPAIN GOVERNMENT BOND COUPON STRIP 0% 31/01/2036418 633
0.09302 730232 191EURSPAIN GOVERNMENT BOND COUPON STRIP 0% 31/01/2037420 000
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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)

0.0387 59680 926EURSPAIN GOVERNMENT BOND PRINCIPAL STRIP 0% 30/07/2030100 000
0.03109 436105 129EURSPAIN GOVERNMENT BOND 1.3% 31/10/2026104 000
0.0273 83773 127EURSPAIN GOVERNMENT BOND 1.95% 30/07/203068 000
0.521 786 5661 756 075EURSPAIN GOVERNMENT BOND 2.35% 30/07/20331 602 000
4.4915 430 69515 433 505EURSPAIN GOVERNMENT BOND 4% 30/04/202014 789 000
0.21704 463720 628EURSPAIN GOVERNMENT BOND 4.6% 30/07/2019696 000
0.0398 00096 452EURSPAIN GOVERNMENT BOND 5.9% 30/07/202671 000
0.29982 755983 809EURSPAIN GOVERNMENT INFLATION LINKED BOND FRN 30/11/2019932 000
1.545 272 9935 259 782EURSTATE OF LOWER SAXONY 0% 10/01/20225 232 000
0.10344 925337 641EURSTATE OF RHINELAND-PALATINATE 0.7% 26/01/2028334 000

64.64221 893 988219 689 790Total Supranationals, Governments and Local Public Authorities, Debt Instruments

331 054 117 334 821 572 97.53
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

331 054 117 334 821 572 97.53Total Investments
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64.64Governments 26.45Germany
13.14Banks 25.47France
6.52Financial Services 8.66Italy
4.29Nonequity Investment Instruments 7.12Spain
2.38Mobile Telecommunications 7.03United States of America
1.45Beverages 6.96Netherlands
1.33Automobiles & Parts 6.72United Kingdom
1.18Oil & Gas Producers 2.57Belgium
0.78Industrial Transportation 1.56Luxembourg
0.49Nonlife Insurance 1.15Austria
0.32Chemicals 1.15Finland
0.32Industrial Engineering 0.82Ireland
0.16Fixed Line Telecommunications 0.71Canada
0.16General Industrials 0.70Australia
0.15Aerospace & Defense 0.24Sweden
0.10Gas, Water & Multiutilities 0.15Switzerland
0.09Personal Goods 0.07Denmark
0.03Electricity 97.53

97.53
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Bonds

0.1710 0119 995USDAMERICAN EXPRESS CO FRN 30/10/202010 000
2.00116 930116 039USDBECTON DICKINSON AND CO FRN 06/06/2022116 000
0.9253 48751 923USDBROADCOM CORP / BROADCOM CAYMAN FINANCE LTD 3.875% 15/01/202756 000
2.00116 965116 117USDCAPITAL ONE FINANCIAL CORP FRN 09/03/2022116 000
0.2414 07014 058USDCAPITAL ONE FINANCIAL CORP FRN 12/05/202014 000
1.5892 48192 515USDCHARTER COMMUNICATIONS OPERATING LLC / CHARTER

COMMUNICATIONS OPERATING CAPITAL FRN 01/02/2024
92 000

2.00116 708112 292USDCHARTER COMMUNICATIONS OPERATING LLC / CHARTER
COMMUNICATIONS OPERATING CAPITAL 4.908% 23/07/2025

110 000

0.095 1765 171USDCONTINENTAL RESOURCES INC/OK 4.5% 15/04/20235 000
0.3621 19621 192USDCONTINENTAL RESOURCES INC/OK 5% 15/09/202221 000
0.3419 99319 543USDCROWN CASTLE INTERNATIONAL CORP 3.8% 15/02/202820 000
2.02117 767117 597USDDEUTSCHE BANK AG/NEW YORK NY FRN 13/07/2020118 000
0.127 1427 137USDDISCOVERY COMMUNICATIONS LLC 5.05% 01/06/20207 000
0.052 9983 001USDDOLLAR TREE INC FRN 17/04/20203 000
0.095 0895 040USDESSEX PORTFOLIO LP 3.625% 15/08/20225 000
0.5934 44032 963USDFIRSTENERGY CORP 3.9% 15/07/202734 000
0.6236 00435 845USDFORD MOTOR CREDIT CO LLC FRN 24/09/202036 000
0.02900883USDGENERAL ELECTRIC CO - 1 A3 - FRN 05/05/20261 000
2.01117 480117 361USDGENERAL MOTORS FINANCIAL CO INC FRN 13/04/2020117 000
0.127 0206 979USDGENERAL MOTORS FINANCIAL CO INC FRN 30/06/20227 000
0.8449 09948 961USDGLAXOSMITHKLINE CAPITAL PLC FRN 14/05/202149 000
1.3075 72575 478USDGOLDMAN SACHS GROUP  FRN 26/04/202275 000
0.4425 59725 593USDGOLDMAN SACHS GROUP INC FRN 25/02/202125 000
1.4584 79383 999USDHCA INC 5% 15/03/202480 000
0.6537 98138 132USDHCA INC 6.5% 15/02/202037 000
0.2615 12515 191USDHESS CORP 4.3% 01/04/202715 000
0.1710 12910 088USDKRAFT HEINZ FOODS CO 3.5% 06/06/202210 000
0.2614 96314 836USDMACQUARIE GROUP LTD - REGS - FRN 28/11/202315 000
1.3779 80078 794USDMACQUARIE GROUP LTD - 144A - FRN 28/11/202380 000
0.1911 01711 012USDMORGAN STANLEY FRN 10/02/202111 000
0.8952 04351 885USDMORGAN STANLEY FRN 24/10/202351 000
0.6035 05434 203USDMURPHY OIL CORP 3.7% 01/12/202235 000
0.5230 45030 687USDNEWELL BRANDS INC 4.2% 01/04/202632 000
0.7242 13442 114USDROYAL BANK OF CANADA FRN 30/04/202142 000
0.3319 06219 062USDSHELL INTERNATIONAL FINANCE BV FRN 11/05/202019 000
0.5632 71630 409USDSTANDARD INDUSTRIES INC/NJ - 144A - 5.375% 15/11/202432 000
0.021 3251 296USDTIME WARNER INC 7.625% 15/04/20311 000
2.01117 232117 204USDTORONTO-DOMINION BANK FRN 11/06/2020117 000
0.9354 05653 999USDWESTPAC CORP GROIP INC FRN 25/01/202154 000

28.851 684 1581 668 594Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

1.5590 20190 208USDAFRICAN DEVELOPMENT BANK FRN 15/06/202090 000

APRIL 30, 2019
Lyxor Index Fund 

Schedule of Investments

Lyxor Index Fund - Lyxor 10Y US Treasury Daily (-1x) Inverse UCITS ETF

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity



163The 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)

0.8549 59149 303USDASIAN DEVELOPMENT BANK 2% 16/02/202250 000
0.179 9629 967USDINTER-AMERICAN DEVELOPMENT BANK 2.125% 09/11/202010 000
2.40140 060140 085USDINTERNATIONAL FINANCE CORP FRN 15/12/2020140 000
0.9253 83053 794USDKREDITANSTALT FUER WIEDERAUFBAU 1.75% 15/10/201954 000
0.6034 76834 221USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/202933 700
5.72334 113328 219USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/07/2028324 900
0.2816 17015 945USDUNITED STATES TREASURY NOTE/BOND 2.5% 15/02/204617 600
0.7946 08146 321USDUNITED STATES TREASURY NOTE/BOND 2.75% 15/11/204747 900
18.021 052 6141 076 273USDUNITED STATES TREASURY NOTE/BOND 2.875% 15/05/20431 058 900
13.84808 404817 001USDUNITED STATES TREASURY NOTE/BOND 3% 15/02/2047797 500
0.2112 02112 007USDUNITED STATES TREASURY NOTE/BOND 3.125% 15/08/204411 600
9.94580 211585 246USDUNITED STATES TREASURY NOTE/BOND 3.625% 15/08/2043515 600
11.22655 101652 337USDUNITED STATES TREASURY NOTE/BOND 3.75% 15/11/2043570 700

66.513 883 1273 910 927Total Supranationals, Governments and Local Public Authorities, Debt Instruments

5 579 521 5 567 285 95.36
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

5 579 521 5 567 285 95.36Total Investments

APRIL 30, 2019
Lyxor Index Fund 

Lyxor Index Fund - Lyxor 10Y US Treasury Daily (-1x) Inverse UCITS ETF

(continued)Schedule of Investments

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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66.51Governments 85.13United States of America
10.61Financial Services 2.73Canada
5.67Banks 2.55Australia
4.11Health Care Equipment & Services 1.55Ivory Coast
3.58Leisure Goods 1.30Luxembourg
1.31Oil & Gas Producers 0.92Germany
1.08Nonequity Investment Instruments 0.85Philippines
0.59Gas, Water & Multiutilities 0.33Netherlands
0.56Construction & Materials 95.36
0.52Household Goods & Home Construction
0.43Real Estate Investment Trusts
0.17Food Producers
0.15Media
0.05General Retailers
0.02General Industrials

95.36

Lyxor Index Fund 
APRIL 30, 2019

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor 10Y US Treasury Daily (-1x) Inverse 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

2.81428 902334 319EURACCIONA SA4 152
1.42217 140204 065EURAGEAS4 620
1.45221 090221 127EURAIRBUS SE1 814
2.37360 677353 026EURASR NEDERLAND NV9 108
1.40213 859213 504EURBANCO BILBAO VIZCAYA ARGENTARIA SA39 472
3.66557 837532 821AUDCALTEX AUSTRALIA LTD32 643
0.80121 406105 091EURDAIMLER AG2 081
0.2740 85142 255JPYDAIWA HOUSE INDUSTRY CO LTD1 639
0.6091 23991 053AUDDEXUS11 622
0.3858 13549 005EUREDREAMS ODIGEO SA18 633
1.22186 368178 443JPYFAST RETAILING CO LTD362
3.03461 819414 291EURFERROVIAL SA21 030
1.78270 541266 357JPYFUJIKURA LTD73 730
0.71107 630108 040EURGRAND CITY PROPERTIES SA5 135
1.16176 170162 645JPYHINO MOTORS LTD20 982
4.79729 759700 922EURIBERDROLA SA90 116
6.01915 743892 396JPYKAMIGUMI CO LTD43 100
5.20792 914669 150JPYKAWASAKI KISEN KAISHA LTD61 472
0.90136 988118 871EURKONINKLIJKE DSM NV1 345
9.561 457 1351 370 970EURKONINKLIJKE PHILIPS NV38 381
1.18180 532180 215CHFLAFARGEHOLCIM LTD - REG3 936
2.41367 120374 749JPYMITSUBISHI UFJ FINANCIAL GROUP INC83 330
6.08925 821890 658JPYNISSHIN SEIFUN GROUP INC44 721
4.43675 196624 561EURNN GROUP NV17 393
3.65555 957541 816JPYNTT DOCOMO INC28 788
1.15174 837184 857JPYOJI HOLDINGS CORP32 767
0.5380 59383 686JPYPACIFIC METALS CO LTD4 138
4.51688 032626 962EURPORSCHE AUTOMOBIL HOLDING SE - PFD11 126
1.20182 831182 045EURREPSOL SA12 084
1.59242 257241 104CHFROCHE HOLDING AG1 030
2.75419 476418 747JPYSECOM CO LTD5 607
0.1218 17517 546CHFSONOVA HOLDING AG101
4.53690 402694 970JPYSUBARU CORP31 676
1.49227 461228 549CHFSWISS RE AG2 649
9.171 398 0861 428 787EURTELEFONICA SA188 117
2.97452 792435 745AUDTELSTRA CORP LTD213 301
1.16176 345182 115JPYTOKUYAMA CORP8 004
1.45221 087222 114EURVOLKSWAGEN AG - PFD1 426

99.8915 223 20314 587 577Total Shares

14 587 577 15 223 203 99.89
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

14 587 577 15 223 203 99.89Total Investments

APRIL 30, 2019
Lyxor Index Fund 

Schedule of Investments

Lyxor Index Fund - Crystal Europe Equity

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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11.33Electronic & Electrical Equipment 37.88Japan
11.28Automobiles & Parts 22.41Spain
11.21Industrial Transportation 18.71Netherlands
9.17Fixed Line Telecommunications 7.23Australia
7.03Construction & Materials 6.76Germany
6.08Food Producers 2.80Switzerland
5.86Life Insurance 1.59United States of America
4.86Oil & Gas Producers 1.42Belgium
4.79Electricity 1.09Luxembourg
3.86Nonlife Insurance 99.89
3.81Banks
3.65Mobile Telecommunications
2.97Technology Hardware & Equipment
2.75Support Services
2.06Chemicals
1.59Pharmaceuticals & Biotechnology
1.45Aerospace & Defense
1.22General Retailers
1.16Industrial Engineering
1.15Forestry & Paper
0.71Real Estate Investment & Services
0.60Real Estate Investment Trusts
0.53Mining
0.38Travel, Leisure & Catering
0.27Household Goods & Home Construction
0.12Health Care Equipment & Services

99.89

Lyxor Index Fund 
APRIL 30, 2019

Economic and Geographical Classification of Investments

Lyxor Index Fund - Crystal Europe Equity

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

1.8722 53822 414EURAIRBUS SE165
5.1762 34658 920USDALPHABET CLASS - A52
0.698 3198 792USDALPHABET INC7
0.01125120EURALSTRIA OFFICE REIT-AG8
4.3952 94053 547JPYASAHI GROUP HOLDINGS LTD1 221
3.5943 26943 386EURBANCO BILBAO VIZCAYA ARGENTARIA SA7 126
9.10109 739108 637JPYBRIDGESTONE CORP2 774
1.4016 84915 650USDCELGENE CORP178
0.718 5588 623JPYDAI NIPPON PRINTING CO LTD362
0.242 9053 034JPYDAIWA HOUSE INDUSTRY CO LTD104
0.516 2021 275USDDELL TECHNOLOGIES INC92
4.3151 91652 382JPYDENTSU INC1 275
4.2751 54951 413EURENDESA SA2 071
7.4990 31879 886USDFACEBOOK INC467
1.4817 88617 271JPYFAST RETAILING CO LTD31
4.6255 74348 617EURFERROVIAL SA2 265
1.4617 59417 788JPYFUJIFILM HOLDINGS CORP378
1.6620 03219 995USDGILEAD SCIENCES INC308
0.516 1316 512EURGRAND CITY PROPERTIES SA261
0.698 3188 284EURGRIFOLS SA432
0.516 1515 581USDJPMORGAN CHASE & CO53
7.2587 38284 679USDKOHL’S CORP1 229
1.4617 63117 768CHFLAFARGEHOLCIM LTD - REG343
4.3352 27753 964JPYMITSUBISHI UFJ FINANCIAL GROUP INC10 588
1.8622 44418 854USDNVIDIA CORP124
4.3752 67152 865EURPORSCHE AUTOMOBIL HOLDING SE - PFD760
0.809 6059 226USDREGENCY CENTERS CORP143
0.283 4313 430USDREGENERON PHARMACEUTICALS INC10
7.2587 42658 092USDSERVICENOW INC322
3.9848 03648 739JPYSOFTBANK GROUP CORP463
1.1914 29714 268JPYSUMITOMO MITSUI FINANCIAL GROUP INC396
1.4117 04416 495JPYTAKARA HOLDINGS INC1 467
4.1850 37451 893EURTELEFONICA SA6 048
2.3928 82334 690USDTRANSOCEAN LTD3 667

95.431 150 8691 097 090Total Shares

1 097 090 1 150 869 95.43
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

1 097 090 1 150 869 95.43Total Investments

APRIL 30, 2019
Lyxor Index Fund 

Schedule of Investments

Lyxor Index Fund - Lyxor FTSE USA Infrastructure UCITS ETF

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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20.61Software & Computer Services 34.87United States of America
13.47Automobiles & Parts 32.60Japan
9.62Banks 17.35Spain
8.73General Retailers 4.38Germany
8.16Fixed Line Telecommunications 3.85Switzerland
6.08Construction & Materials 1.87Netherlands
5.80Beverages 0.51Luxembourg
5.01Media 95.43
4.27Gas, Water & Multiutilities
4.03Pharmaceuticals & Biotechnology
3.83Technology Hardware & Equipment
2.39Oil Equipment, Services & Distribution
1.87Aerospace & Defense
0.81Real Estate Investment Trusts
0.51Real Estate Investment & Services
0.24Household Goods & Home Construction

95.43

Lyxor Index Fund 
APRIL 30, 2019

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor FTSE USA Infrastructure 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

0.9198 03597 877NOKADEVINTA ASA 10 918
1.74186 771184 003EURAEGON NV40 114
9.07973 089980 891EURAIRBUS SE7 984
0.066 6266 786EURAROUNDTOWN SA917
2.37254 153253 383EURASR NEDERLAND NV6 418
6.21667 763675 285EURBANCO BILBAO VIZCAYA ARGENTARIA SA123 249
3.25349 537357 983EURBANKINTER SA49 106
1.48159 402161 741JPYCREDIT SAISON CO LTD14 051
4.66500 966486 625EURDAIMLER AG8 587
6.31678 449675 871EURDEUTSCHE BANK AG - REG92 068
4.50483 885485 168EURDEUTSCHE TELEKOM AG - REG32 445
0.066 7727 076EURDEUTSCHE WOHNEN SE169
1.57168 374158 064EURENDESA SA7 581
2.75295 269274 892JPYFANUC CORP1 774
2.53271 868346 831EURFRESENIUS SE & CO KGAA5 375
3.68395 223394 097JPYFUJIFILM HOLDINGS CORP9 516
3.70397 822382 102EURIBERDROLA SA49 126
1.06113 694113 654JPYJAPAN REAL ESTATE INVESTMENT CORP23
1.45156 292158 293JPYJAPAN TOBACCO INC7 573
0.7681 90880 950EURKONINKLIJKE KPN NV29 937
0.1111 48911 289JPYNIPPON BUILDING FUND INC2
2.70290 374277 554EURNN GROUP NV7 480
4.40473 262521 913EURNOKIA OYJ101 146
1.55166 661155 952JPYNTT DATA CORP16 076
0.2426 02026 112EURRANDSTAD NV511
9.07973 770960 339EURRED ELECTRICA CORP SA52 679
4.45478 486480 240EURSAP SE4 176
1.93207 345195 864EURSIGNIFY NV7 757
1.58169 412158 599JPYSOFTBANK GROUP CORP1 830
3.65391 797353 609EURSOFTWARE AG11 537
1.43153 311155 460JPYSUBARU CORP7 034
0.5660 62260 912CHFSWISS RE AG706
7.30784 782809 172EURTELEFONICA SA105 595
2.07221 997220 767JPYYOKOHAMA RUBBER CO LTD13 239

99.1610 655 22610 669 354Total Shares

10 669 354 10 655 226 99.16
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

10 669 354 10 655 226 99.16Total Investments

APRIL 30, 2019
Lyxor Index Fund 

Schedule of Investments

Lyxor Index Fund - Lyxor FTSE Developed Europe Infrastructure UCITS ETF

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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15.79Banks 31.11Spain
12.77Electricity 26.18Germany
9.65Software & Computer Services 18.79Netherlands
9.64Fixed Line Telecommunications 17.15Japan
9.06Aerospace & Defense 4.40Finland
8.15Automobiles & Parts 0.91Norway
8.08Technology Hardware & Equipment 0.56Switzerland
4.50Mobile Telecommunications 0.06Luxembourg
4.44Life Insurance 99.16
2.93Nonlife Insurance
2.75Industrial Engineering
2.53Health Care Equipment & Services
1.93Electronic & Electrical Equipment
1.57Gas, Water & Multiutilities
1.48Financial Services
1.45Tobacco
1.18Real Estate Investment & Services
0.91Media
0.24General Industrials
0.11Real Estate Investment Trusts

99.16

Lyxor Index Fund 
APRIL 30, 2019

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor FTSE Developed Europe Infrastructure 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

3.84377 820383 398EURASSICURAZIONI GENERALI SPA 5.125% 16/09/2024306 000
3.15309 899309 637EURBANCO SANTANDER SA 1.375% 09/02/2022300 000
4.18411 564394 462EURBNP PARIBAS SA 1.5% 25/05/2028386 000
4.21414 454423 327EURBNP PARIBAS SA 2.25% 13/01/2021398 000
4.05399 024388 332EURCOMMERZBANK AG 0.5% 13/09/2023401 000
1.44142 127143 438EURCOMMERZBANK AG 4% 16/09/2020135 000
4.00394 449385 020EURCOOPERATIEVE RABOBANK UA 1.25% 23/03/2026372 000
5.88579 602555 193EURCOOPERATIEVE RABOBANK UA 1.375% 03/02/2027541 000
4.08401 689411 204EURDEUTSCHE BANK AG 1.5% 20/01/2022400 000
6.16605 342586 175EURENI SPA 1% 14/03/2025586 000
2.24220 495227 403EURFCE BANK PLC 1.615% 11/05/2023220 000
3.72365 974381 637EURHSBC BANK PLC 4% 15/01/2021342 000
3.36331 385343 763EURING BANK NV 4.5% 21/02/2022294 000
2.06203 352189 846EURINTESA SANPAOLO SPA 1.75% 20/03/2028208 000
1.75172 332172 425EURIREN SPA 0.875% 04/11/2024176 000
3.25320 031317 353EURITALGAS SPA 0.5% 19/01/2022316 000
2.36232 510232 914EURRCI BANQUE SA 1.25% 08/06/2022226 000
3.11306 763302 875EURSOCIETE GENERALE SA 0.75% 26/05/2023300 000
2.90285 871304 102EURTELECOM ITALIA SPA 3.625% 19/01/2024273 000
1.02100 377106 454EURTELECOM ITALIA SPA/MILANO 3% 30/09/2025100 000
3.58352 548368 767EURTERNA RETE ELETTRICA NAZIONALE SPA 4.75% 15/03/2021323 000
4.42435 535443 632EURUNICREDIT SPA 2% 04/03/2023419 000

74.767 363 1437 371 357Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

8.80868 039894 381EURFRENCH REPUBLIC GOVERNMENT BOND OAT 2.5% 25/10/2020830 152
0.3736 43336 906EURFRENCH REPUBLIC GOVERNMENT BOND OAT 3.5% 25/04/202035 040
1.65162 195163 243EURITALY BUONI POLIENNALI DEL TESORO 3.75% 01/03/2021153 000
5.45536 368538 588EURITALY BUONI POLIENNALI DEL TESORO 4.75% 01/09/2021491 000
3.25319 890319 552EURSPAIN GOVERNMENT BOND 0.05% 31/01/2021318 000
2.42237 901246 215EURSPAIN GOVERNMENT BOND 4% 30/04/2020228 000
2.06202 678207 702EURSPAIN GOVERNMENT BOND 4.85% 31/10/2020188 000

24.002 363 5042 406 587Total Supranationals, Governments and Local Public Authorities, Debt Instruments

9 777 944 9 726 647 98.76
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

9 777 944 9 726 647 98.76Total Investments

APRIL 30, 2019
Lyxor Index Fund 

Schedule of Investments

Lyxor Index Fund - Lyxor Italia Bond PIR (DR) UCITS ETF

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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52.27Banks 36.07Italy
24.00Governments 23.05France
6.15Oil & Gas Producers 13.25Netherlands
5.00Gas, Water & Multiutilities 10.87Spain
3.92Fixed Line Telecommunications 9.57Germany
3.84Nonlife Insurance 5.95United Kingdom
3.58Electricity 98.76

98.76

Lyxor Index Fund 
APRIL 30, 2019

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor Italia Bond PIR (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

2.56595 173525 829USDADOBE INC2 306
2.38555 242479 017USDALPHABET CLASS - A519
2.59602 353516 667USDALPHABET INC568
0.1432 66231 197USDAMAZON.COM INC19
2.13495 632425 000USDAPPLE INC2 768
4.511 049 078921 616EURAXA SA44 181
1.95453 447400 847USDBANK OF AMERICA CORP16 618
1.23286 768274 135USDBERKSHIRE HATHAWAY INC - B1 483
0.0921 68231 206USDBIOGEN INC106
2.01467 514327 723USDCELGENE CORP5 535
1.96457 365459 111JPYCHUGAI PHARMACEUTICAL CO LTD8 109
2.09486 091522 010USDCORNING INC17 104
2.36548 634514 667USDCOSTAR GROUP INC1 239
3.79882 931818 416JPYDAIKIN INDUSTRIES LTD7 816
2.62611 123125 160USDDELL TECHNOLOGIES INC10 160
1.61374 244349 241USDDOVER CORP4 278
0.1944 53142 274USDEMERSON ELECTRIC CO703
1.53356 359284 660USDFACEBOOK INC2 065
2.03471 584404 531JPYFAST RETAILING CO LTD916
0.1124 85222 886SEKFASTIGHETS AB BALDER - B882
5.141 197 918984 082EURFERROVIAL SA54 550
0.57133 515133 562EURGRAND CITY PROPERTIES SA6 370
0.2455 83956 881USDHEALTHCARE TRUST OF AMERICA INC2 269
0.1331 37230 780USDJOHNSON & JOHNSON249
6.041 405 3171 309 416JPYKDDI CORP69 045
0.47109 48982 238EURKONINKLIJKE DSM NV1 075
0.1534 81834 372USDLABORATORY CORP OF AMERICA HOLDINGS244
1.68390 749396 687JPYMEIJI HOLDINGS CO LTD5 574
2.47576 268592 904JPYMITSUBISHI UFJ FINANCIAL GROUP INC130 803
0.3275 48978 657AUDNEWCREST MINING LTD4 806
2.09487 384481 799JPYNIPPON TELEGRAPH & TELEPHONE CORP13 179
1.57364 671355 395JPYNTT DOCOMO INC18 883
1.58368 961331 754HUFOTP BANK NYRT9 335
1.37319 749328 464USDPFIZER INC8 824
7.111 655 0911 717 319EURRED ELECTRICA CORP SA89 537
2.55593 413445 281USDSALESFORCE.COM INC4 022
0.2147 89350 493USDSIMON PROPERTY GROUP INC309
2.30536 066540 409JPYSUBARU CORP24 595
1.52353 108351 619JPYSUMITOMO MITSUI FINANCIAL GROUP INC10 961
0.68159 233145 582USDSYMANTEC CORP7 371
2.30535 985518 236USDSYNOPSYS INC4 961
1.20278 534271 220AUDTABCORP HOLDINGS LTD92 588
0.1432 48332 232JPYTAKEDA PHARMACEUTICAL CO LTD986
8.672 017 4302 120 311EURTELEFONICA SA271 452

APRIL 30, 2019
Lyxor Index Fund 

Schedule of Investments

Lyxor Index Fund - Lyxor Privex 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)

0.2251 96952 726JPYTOSOH CORP3 634
2.01468 078463 585JPYTREND MICRO INC/JAPAN10 508
2.63613 091523 521USDTYSON FOODS INC - A9 160
2.62609 822539 430USDVMWARE INC - A3 348
2.18507 980487 615AUDWOOLWORTHS GROUP LTD25 395

98.0422 828 98020 932 763Total Shares

20 932 763 22 828 980 98.04
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

20 932 763 22 828 980 98.04Total Investments

APRIL 30, 2019
Lyxor Index Fund 

Lyxor Index Fund - Lyxor Privex UCITS ETF

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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19.23Software & Computer Services 38.36United States of America
16.79Fixed Line Telecommunications 27.82Japan
7.52Banks 20.92Spain
7.11Electricity 4.51France
6.84Technology Hardware & Equipment 3.70Australia
5.74Nonlife Insurance 1.58Hungary
5.71Pharmaceuticals & Biotechnology 0.57Luxembourg
5.40Industrial Engineering 0.47Netherlands
5.14Construction & Materials 0.11Sweden
4.31Food Producers 98.04
2.36Support Services
2.30Automobiles & Parts
2.18Food & Drug Retailers
2.17General Retailers
1.57Mobile Telecommunications
1.20Travel, Leisure & Catering
0.81Real Estate Investment & Services
0.69Chemicals
0.32Mining
0.31Real Estate Investment Trusts
0.19Electronic & Electrical Equipment
0.15Health Care Equipment & Services

98.04

Lyxor Index Fund 
APRIL 30, 2019

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor Privex 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

3.85473 935410 405USDALPHABET CLASS - A443
1.24152 709136 390USDALPHABET INC144
1.05128 927121 619USDAMAZON.COM INC75
1.72211 466230 272USDANTHEM INC901
0.8199 37785 181USDAPPLE INC555
1.29158 792162 740USDAT&T INC5 748
3.48428 396430 711EURBANCO BILBAO VIZCAYA ARGENTARIA SA79 069
1.46179 641171 727USDBERKSHIRE HATHAWAY INC - B929
1.74213 865218 832AUDBHP GROUP LTD9 105
0.2125 77334 856USDBIOGEN INC126
2.02248 473249 087JPYBRIDGESTONE CORP7 039
3.30406 239422 193JPYCANON INC16 415
0.1923 24318 695USDCERNER CORP392
1.65202 840183 715JPYDENSO CORP5 217
7.61938 250961 154EURENAGAS SA36 939
2.01247 775228 698EURENDESA SA11 156
2.05252 821260 357USDEXTENDED STAY AMERICA INC15 820
0.84103 19770 678USDFACEBOOK INC598
3.16388 310387 474JPYFANUC CORP2 333
2.47304 242306 535USDFIRST DATA CORP13 185
0.1720 64414 042USDFIRST SOLAR INC376
0.1619 47319 289EURGLOBAL DOMINION ACCESS SA4 091
0.1518 98117 197USDGODADDY INC261
1.71210 656195 518USDIAC/INTERACTIVECORP1 050
1.22150 571148 097USDINTERNATIONAL BUSINESS MACHINES CORP1 203
0.7491 63492 437EURINTERNATIONAL CONSOLIDATED AIRLINES GROUP SA14 545
0.2429 65929 649JPYJAPAN REAL ESTATE INVESTMENT CORP6
1.26155 502157 548USDLENNOX INTERNATIONAL INC642
2.06253 026261 278JPYLIXIL GROUP CORP21 826
0.6276 88269 381EURMAPFRE SA28 741
3.21394 541360 273USDMCDONALD’S CORP2 238
4.30529 648465 134USDMICROSOFT CORP4 545
6.70824 052837 661JPYMITSUBISHI UFJ FINANCIAL GROUP INC187 046
2.72334 156330 428JPYMITSUI & CO LTD23 249
1.41172 921120 184USDNETFLIX INC523
2.36290 437281 713USDNEXTERA ENERGY INC1 674
0.1417 70517 889USDOWENS CORNING387
0.4959 99759 009USDPUBLIC STORAGE304
2.48304 762300 558EURRED ELECTRICA CORP SA16 487
1.33163 813159 915EURREPSOL SA10 827
1.53187 772193 120JPYSCREEN HOLDINGS CO LTD4 389
5.05621 439608 306JPYSEKISUI HOUSE LTD43 285
0.6782 45682 712USDSIMON PROPERTY GROUP INC532
4.67574 705538 024JPYSOFTBANK GROUP CORP6 208

APRIL 30, 2019
Lyxor Index Fund 

Schedule of Investments

Lyxor Index Fund - Lyxor FTSE EPRA/NAREIT Developed Europe 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)

4.53557 165550 817JPYSUBARU CORP25 563
4.44546 081546 620EURTELEFONICA SA73 477
0.2429 81841 507USDTESLA INC140
0.1113 31912 956USDTWITTER INC374
1.00122 476117 809USDVARIAN MEDICAL SYSTEMS INC1 008
1.41173 800174 607EURVOLKSWAGEN AG - PFD1 121
0.2733 22139 162USDWALGREENS BOOTS ALLIANCE INC695

99.5412 249 58311 934 159Total Shares

11 934 159 12 249 583 99.54
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

11 934 159 12 249 583 99.54Total Investments

APRIL 30, 2019
Lyxor Index Fund 

Lyxor Index Fund - Lyxor FTSE EPRA/NAREIT Developed Europe UCITS ETF

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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13.61Software & Computer Services 37.61Japan
10.40Fixed Line Telecommunications 35.89United States of America
10.18Banks 22.89Spain
9.85Automobiles & Parts 1.74Australia
9.64Gas, Water & Multiutilities 1.41Germany
6.01Travel, Leisure & Catering 99.54
5.63Technology Hardware & Equipment
5.35Support Services
5.05Household Goods & Home Construction
4.84Electricity
3.46Construction & Materials
3.16Industrial Engineering
2.71Health Care Equipment & Services
2.45General Retailers
2.08Nonlife Insurance
1.74Mining
1.33Oil & Gas Producers
1.16Real Estate Investment Trusts
0.27Food & Drug Retailers
0.24Real Estate Investment & Services
0.21Pharmaceuticals & Biotechnology
0.17Alternative Energy

99.54

Lyxor Index Fund 
APRIL 30, 2019

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor FTSE EPRA/NAREIT Developed Europe 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

8.561 129 668970 692EURACS ACTIVIDADES DE CONSTRUCCION Y SERVICIOS SA27 600
4.48591 748507 571USDALPHABET INC558
0.022 8942 583EURALSTRIA OFFICE REIT-AG207
4.25560 405513 066USDAMAZON.COM INC326
1.73228 905228 778EURBANCO BILBAO VIZCAYA ARGENTARIA SA42 249
4.92649 723621 101USDBERKSHIRE HATHAWAY INC - B3 360
4.27563 128764 992USDBIOGEN INC2 753
0.7598 781101 420AUDBLUESCOPE STEEL LTD11 694
2.26297 919290 011USDBOEING CO884
2.46324 745295 416USDBORGWARNER INC8 713
3.67484 492339 624USDCELGENE CORP5 736
3.40448 921411 644JPYDAIKIN INDUSTRIES LTD3 974
1.06140 140140 174AUDDEXUS17 851
0.2329 78921 600USDDOLLAR TREE INC300
4.61608 686623 543EURENAGAS SA23 964
3.21423 705405 688JPYFAST RETAILING CO LTD823
0.2431 19331 163USDFLOWERS FOODS INC1 608
1.33175 188161 209USDGODADDY INC2 409
0.2634 13036 330JPYJAPAN RETAIL FUND INVESTMENT CORP20
3.20421 961418 369JPYKAO CORP6 155
0.3850 15945 265EURMAPFRE SA18 751
4.04533 491419 188USDMICRON TECHNOLOGY INC14 215
2.67352 400322 043USDMICROSOFT CORP3 024
1.49196 804195 936CHFNOVARTIS AG - REG2 701
0.1823 49820 604USDON SEMICONDUCTOR CORP1 142
0.4154 35754 310USDORACLE CORP1 101
0.99130 261126 736AUDORICA LTD11 151
0.2837 10240 228USDOWENS CORNING811
1.39182 957187 549USDPFIZER INC5 049
0.4559 40060 308USDREGENERON PHARMACEUTICALS INC194
0.3749 10246 224AUDRELIANCE WORLDWIDE CORP LTD16 021
9.081 199 3471 174 002JPYSEKISUI HOUSE LTD83 538
3.66482 593488 066JPYSOFTBANK GROUP CORP5 213
5.49724 061722 005JPYSUMITOMO MITSUI FINANCIAL GROUP INC22 476
3.53465 577457 179AUDTABCORP HOLDINGS LTD154 763
2.56338 401335 791JPYTAKEDA PHARMACEUTICAL CO LTD10 272
2.46325 165324 815EURTELEFONICA SA43 752
0.022 2512 687USDTRANSOCEAN LTD321
1.35177 833167 679AUDTRANSURBAN GROUP21 068

95.7112 630 88012 075 589Total Shares

12 075 589 12 630 880 95.71
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

APRIL 30, 2019
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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Other transferable securities

Shares

1.42187 768183 085EURCIE AUTOMOTIVE SA7 553

1.42187 768183 085Total Shares

183 085 187 768 1.42Total Other transferable securities

12 258 674 12 818 648 97.13Total Investments

APRIL 30, 2019
Lyxor Index Fund 

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

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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13.83Pharmaceuticals & Biotechnology 37.52United States of America
9.21Construction & Materials 30.86Japan
9.09Household Goods & Home Construction 19.17Spain
8.89Software & Computer Services 8.05Australia
7.68General Retailers 1.51Switzerland
7.22Banks 0.02Germany
6.12Fixed Line Telecommunications 97.13
5.30Nonlife Insurance
4.82Industrial Engineering
4.61Gas, Water & Multiutilities
4.22Technology Hardware & Equipment
3.53Travel, Leisure & Catering
3.20Personal Goods
2.46Automobiles & Parts
2.26Aerospace & Defense
1.35Industrial Transportation
1.34Real Estate Investment Trusts
0.99Chemicals
0.75Industrial Metals & Mining
0.24Food Producers
0.02Oil Equipment, Services & Distribution

97.13

Lyxor Index Fund 
APRIL 30, 2019

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor FTSE EPRA/NAREIT United States 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

0.961 117 797999 552USDAERCAP HOLDINGS NV25 236
2.963 446 4163 219 832EURAGEAS73 328
0.84981 035947 820USDALPHABET CLASS - A917
2.372 756 1882 638 740USDALPHABET INC2 599
1.601 864 8411 745 988EURAMADEUS IT GROUP SA - A26 295
0.31357 953344 090USDAMERCO1 075
0.991 154 2921 256 070USDAMGEN INC7 214
1.661 936 1511 678 232USDAPPLE INC10 813
0.09109 97779 850EURASM INTERNATIONAL NV1 816
2.082 414 6532 269 743EURAXA SA101 691
0.871 007 6451 007 087EURBANCO BILBAO VIZCAYA ARGENTARIA SA185 981
0.951 110 1381 117 502USDBERKSHIRE HATHAWAY INC - B5 741
0.31356 941510 836USDBIOGEN INC1 745
0.77901 580702 757USDCELGENE CORP10 674
2.272 640 9562 598 698USDCHEVRON CORP24 652
0.20227 747216 239AUDCOCA-COLA AMATIL LTD41 208
2.222 582 3682 499 047USDCRACKER BARREL OLD COUNTRY STORE INC17 151
8.059 355 6089 583 972EURENAGAS SA368 331
1.401 634 1511 568 206USDEXPEDIA GROUP INC14 105
0.0563 28562 881USDEXTRA SPACE STORAGE INC684
2.993 478 6813 550 878USDEXXON MOBIL CORP48 562
0.62726 005544 427USDFACEBOOK INC4 207
3.273 810 3663 802 162JPYFANUC CORP22 893
5.496 387 4935 899 400JPYFAST RETAILING CO LTD12 407
0.70812 394796 561USDFLOWERS FOODS INC41 879
0.0449 94852 283EURGRAND CITY PROPERTIES SA2 383
2.833 295 0373 226 937USDINTERNATIONAL BUSINESS MACHINES CORP26 326
0.23273 407279 917EURINTERNATIONAL CONSOLIDATED AIRLINES GROUP SA43 398
0.901 044 4191 036 853USDJPMORGAN CHASE & CO10 086
0.34395 156391 792JPYKAO CORP5 764
2.332 713 4192 413 968USDKELLOGG CO50 430
0.70815 207767 904EURKONINKLIJKE DSM NV8 004
1.011 180 787957 009EURKONINKLIJKE PHILIPS NV31 102
0.41480 922437 306USDMARKEL CORP503
2.262 624 7812 674 311USDMICRON TECHNOLOGY INC69 938
1.631 891 8181 661 383USDMICROSOFT CORP16 234
0.981 136 9841 155 760JPYMITSUBISHI UFJ FINANCIAL GROUP INC258 076
0.23270 887280 988USDMYLAN NV11 248
2.442 843 4702 816 909USDNEXTERA ENERGY INC16 389
1.802 090 0302 066 080JPYNIPPON TELEGRAPH & TELEPHONE CORP56 515
1.021 189 6551 192 643USDNVIDIA CORP7 366
1.621 883 6971 669 980HUFOTP BANK NYRT47 659
0.14164 202176 067USDPENN NATIONAL GAMING INC8 492
0.49571 638542 159USDPEPSICO INC5 003

APRIL 30, 2019
Lyxor Index Fund 

Schedule of Investments

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

EUREUR
% of 
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Market valueCostQuotation
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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)

0.951 110 4971 165 855USDPFIZER INC30 646
0.85984 403960 981EURREPSOL SA65 063
1.261 469 2291 438 180JPYSEKISUI HOUSE LTD102 336
0.17193 572170 384USDSERVICENOW INC799
1.301 507 9211 506 506USDSIMON PROPERTY GROUP INC9 729
9.2110 705 07610 937 428JPYSOFTBANK GROUP CORP115 637
7.959 246 7549 280 471JPYSONY CORP221 443
3.574 149 2774 118 908JPYSUBARU CORP190 371
0.27313 699316 582USDSUNTRUST BANKS INC5 369
2.372 760 4752 739 185JPYTAKEDA PHARMACEUTICAL CO LTD83 793
0.47542 498566 321USDVIACOM INC - B21 030
2.132 474 1072 464 773USDWELLS FARGO & CO57 276

95.92111 607 633109 106 393Total Shares

109 106 393 111 607 633 95.92
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

109 106 393 111 607 633 95.92Total Investments

APRIL 30, 2019
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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10.99Fixed Line Telecommunications 38.20United States of America
9.86Software & Computer Services 36.23Japan
8.04Gas, Water & Multiutilities 11.59Spain
7.95Leisure Goods 3.00Netherlands
6.76Banks 2.96Belgium
6.11Oil & Gas Producers 2.08France
5.80General Retailers 1.62Hungary
5.63Pharmaceuticals & Biotechnology 0.20Australia
5.04Technology Hardware & Equipment 0.04Luxembourg
3.57Automobiles & Parts 95.92
3.38Life Insurance
3.27Industrial Engineering
3.03Food Producers
3.03Nonlife Insurance
2.60Travel, Leisure & Catering
2.44Electricity
1.60Support Services
1.35Real Estate Investment Trusts
1.26Household Goods & Home Construction
1.01Electronic & Electrical Equipment
0.96Industrial Transportation
0.70Chemicals
0.69Beverages
0.47Media
0.34Personal Goods
0.04Real Estate Investment & Services

95.92

Lyxor Index Fund 
APRIL 30, 2019

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor FTSE EPRA/NAREIT Global Developed 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

3.75572 005569 880EURAALBERTS INDUSTRIES NV16 343
0.0913 42111 987USDADOBE INC52
1.71261 216248 328EURADYEN NV360
4.60700 932706 002EURAIRBUS SE5 751
2.05312 391320 390USDALPHABET CLASS - A292
4.38668 776654 442EURAMADEUS IT GROUP SA - A9 430
0.3248 13341 861USDAMAZON.COM INC28
1.22186 578190 711USDAPPLE INC1 042
6.621 009 2871 025 061EURBANCO BILBAO VIZCAYA ARGENTARIA SA186 284
3.96604 024540 206EURBANCO COMERCIAL PORTUGUES SA2 415 131
3.20488 521466 830EURBANCO DE SABADELL SA471 545
0.2030 74628 481USDBERKSHIRE HATHAWAY INC - B159
0.95144 413205 367USDBIOGEN INC706
3.27498 170459 255EURBOUYGUES SA14 853
6.02918 507759 205EURCIE DE SAINT-GOBAIN25 206
1.14174 022133 828USDCOSTAR GROUP INC393
0.89136 009135 460USDDUKE REALTY CORP4 898
7.281 111 148977 715EUREIFFAGE SA11 935
1.10167 863158 600USDEMERSON ELECTRIC CO2 650
3.14479 336470 919EURENDESA SA21 582
0.1218 68418 363USDEQUITY RESIDENTIAL274
0.67101 98990 563USDFACEBOOK INC591
1.81276 806260 419EURFERROVIAL SA12 605
2.72414 488398 109EURIBERDROLA SA51 184
1.32200 636197 339USDINTERNATIONAL BUSINESS MACHINES CORP1 603
2.30350 239355 673DKKJYSKE BANK A/S - REG9 753
0.97148 265160 705USDNEWELL BRANDS INC11 555
1.50228 785227 172USDORACLE CORP4 634
0.2639 64630 478USDPAYPAL HOLDINGS INC394
2.02307 590304 512EURRED ELECTRICA CORP SA16 640
4.60700 897704 363EURREPSOL SA46 325
0.3552 85254 228USDSIMON PROPERTY GROUP INC341
1.13172 755130 086USDSYNOPSYS INC1 599
1.43218 325208 354USDSYSCO CORP3 477
4.53690 819700 224EURTELEFONICA SA92 952
1.42216 265200 734USDUNION PACIFIC CORP1 369
14.972 284 7971 951 292EURVINCI SA25 381
1.50228 626221 693USDWORLDPAY INC - A2 186

99.5115 177 96214 318 835Total Shares

14 318 835 15 177 962 99.51
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

14 318 835 15 177 962 99.51Total Investments

APRIL 30, 2019
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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33.36Construction & Materials 33.02Spain
16.08Banks 31.55France
9.00Support Services 18.62United States of America
6.75Software & Computer Services 10.06Netherlands
4.73Electricity 3.96Portugal
4.60Aerospace & Defense 2.30Denmark
4.60Oil & Gas Producers 99.51
4.53Fixed Line Telecommunications
3.75Industrial Engineering
3.14Gas, Water & Multiutilities
1.43Food & Drug Retailers
1.42Industrial Transportation
1.36Real Estate Investment Trusts
1.22Technology Hardware & Equipment
1.10Electronic & Electrical Equipment
0.97Household Goods & Home Construction
0.95Pharmaceuticals & Biotechnology
0.32General Retailers
0.20Nonlife Insurance

99.51

Lyxor Index Fund 
APRIL 30, 2019

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor Stoxx Europe 600 Construction & Materials 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

0.2544 00634 948USDAKAMAI TECHNOLOGIES INC616
1.17209 687213 468USDALPHABET CLASS - A196
0.69123 016112 858USDALPHABET INC116
1.73310 559290 766EURAMADEUS IT GROUP SA - A4 379
1.31235 507208 826USDAMAZON.COM INC137
0.4377 72376 930USDAMERICAN TOWER CORP446
9.581 721 4281 747 859EURBANCO BILBAO VIZCAYA ARGENTARIA SA317 724
5.15924 554913 833EURBANCO COMERCIAL PORTUGUES SA3 696 736
2.28408 808407 889EURBANKINTER SA57 433
1.51271 492255 478USDBERKSHIRE HATHAWAY INC - B1 404
4.51808 816771 320DKKCARLSBERG A/S - B7 023
1.37245 946228 900USDCOMCAST CORP6 332
4.43795 417795 059NOKDNO ASA393 898
0.76136 037135 487USDDUKE REALTY CORP4 899
4.97892 864877 186EURENDESA SA40 201
4.36782 615707 867EURERSTE GROUP BANK AG21 922
1.65295 296263 158EURFERROVIAL SA13 447
1.27228 845223 224USDGENERAL ELECTRIC CO25 218
0.0712 24112 673EURGRAND CITY PROPERTIES SA584
4.67839 050806 641EURIBERDROLA SA103 612
0.4479 01071 595USDJPMORGAN CHASE & CO763
1.21217 015198 166USDMCDONALD’S CORP1 231
4.60825 085838 258EURNESTE OYJ28 026
3.52631 406654 851DKKNOVO NORDISK A/S14 482
7.121 280 5591 163 901EUROMV AG26 818
2.68481 703472 682DKKORSTED A/S7 057
4.57819 935775 876HUFOTP BANK NYRT20 745
0.96172 518145 466USDPALO ALTO NETWORKS INC777
1.53273 884265 564USDPHILIP MORRIS INTERNATIONAL INC3 546
0.1322 69622 042USDPUBLIC STORAGE115
2.02362 445346 282EURRAIFFEISEN BANK INTERNATIONAL AG15 248
2.04366 479368 114EURREPSOL SA24 222
0.57101 50991 120USDSALESFORCE.COM INC688
0.2646 03136 432USDSERVICENOW INC190
5.28947 870963 756EURTELEFONICA SA127 539
1.34239 770222 037USDTRANSUNION3 858
0.4275 07866 479USDUNITED TECHNOLOGIES CORP590
2.08372 881370 437USDVERIZON COMMUNICATIONS INC7 307
1.19214 194259 007USDWALGREENS BOOTS ALLIANCE INC4 481

APRIL 30, 2019
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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Shares (continued)

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

5.31953 141822 606EURWENDEL SA7 724

99.4317 847 11617 239 041Total Shares

17 239 041 17 847 116 99.43
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

17 239 041 17 847 116 99.43Total Investments

APRIL 30, 2019
Lyxor Index Fund 

Lyxor Index Fund - Lyxor Stoxx Europe 600 Financial Services UCITS ETF

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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28.40Banks 32.21Spain
18.20Oil & Gas Producers 18.87United States of America
7.66Gas, Water & Multiutilities 13.51Austria
7.36Fixed Line Telecommunications 10.71Denmark
5.31Financial Services 5.31France
4.67Electricity 5.15Portugal
4.51Beverages 4.60Finland
3.52Pharmaceuticals & Biotechnology 4.57Hungary
3.07Support Services 4.43Norway
2.92Software & Computer Services 0.07Luxembourg
1.65Construction & Materials 99.43
1.53Tobacco
1.51Nonlife Insurance
1.37Media
1.32Real Estate Investment Trusts
1.31General Retailers
1.27General Industrials
1.21Travel, Leisure & Catering
1.19Food & Drug Retailers
0.96Technology Hardware & Equipment
0.42Aerospace & Defense
0.07Real Estate Investment & Services

99.43

Lyxor Index Fund 
APRIL 30, 2019

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor Stoxx Europe 600 Financial Services 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

2.032 181 0372 052 916EURACS ACTIVIDADES DE CONSTRUCCION Y SERVICIOS SA53 287
3.043 260 1252 858 625EURAIR LIQUIDE SA27 500
0.65695 287676 219USDALEXION PHARMACEUTICALS INC5 724
1.691 812 2941 818 392USDALPHABET CLASS - A1 694
1.141 226 9751 097 759USDALPHABET INC1 157
4.164 470 8684 307 341EURAMADEUS IT GROUP SA - A63 041
0.32347 245296 544USDAMAZON.COM INC202
4.314 626 3714 680 166EURBANCO BILBAO VIZCAYA ARGENTARIA SA853 889
4.514 840 2494 672 055EURBANCO DE SABADELL SA4 672 055
1.301 390 5481 367 357USDBANK OF AMERICA CORP50 961
0.18192 597173 984USDBERKSHIRE HATHAWAY INC - B996
0.31329 386301 575USDBOOKING HOLDINGS INC199
0.941 011 139881 534USDCADENCE DESIGN SYSTEMS INC16 333
2.512 692 8542 483 565EURCARREFOUR SA155 029
3.553 811 0773 063 818EURCIE DE SAINT-GOBAIN104 585
0.49528 744381 269USDCREE INC8 966
9.5510 239 3958 793 267EURDANONE142 056
1.281 369 0781 277 610USDDOVER CORP15 650
2.752 950 8652 785 628EURENDESA SA132 862
4.364 681 4234 821 458EURENGIE SA354 519
0.67724 279546 962USDFACEBOOK INC4 197
0.87931 516846 797USDFIDELITY NATIONAL INFORMATION SERVICES INC9 005
1.291 382 4841 317 848USDFIRST DATA CORP59 913
0.50538 596506 956USDHARTFORD FINANCIAL SERVICES GROUP INC11 539
2.652 843 7672 731 392EURIBERDROLA SA351 169
0.33356 891342 493USDIDEXX LABORATORIES INC1 724
0.93999 300982 879USDINTERNATIONAL BUSINESS MACHINES CORP7 984
0.51544 654527 708USDKOHL’S CORP8 585
1.331 431 4001 444 049EURKONINKLIJKE DSM NV14 054
5.716 127 5004 918 750EURL’OREAL SA25 000
0.61659 295641 924USDNEXTERA ENERGY INC3 800
2.352 519 3562 425 545EURORANGE SA180 405
0.30326 728257 945USDPAYPAL HOLDINGS INC3 247
8.559 174 8168 164 908EURPERNOD RICARD SA59 059
0.34365 180376 827USDPPL CORP13 113
0.51551 618538 835USDPUBLIC STORAGE2 795
4.474 802 5804 809 042EURREPSOL SA317 421
0.13139 283144 217USDROBERT HALF INTERNATIONAL INC2 514
2.502 681 9292 551 103EURSANOFI34 610
0.56596 537591 699USDSEMPRA ENERGY5 225
0.49530 384532 032USDSIMON PROPERTY GROUP INC3 422
0.36391 033364 057USDSQUARE INC - A6 018
4.554 882 0815 066 822EURTELEFONICA SA656 900
7.948 524 4158 071 914EURTOTAL SA172 054

APRIL 30, 2019
Lyxor Index Fund 

Schedule of Investments

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

EUREUR
% of 

net assets
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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)

0.28300 863257 005EURVEOLIA ENVIRONNEMENT SA14 286
0.90962 0331 266 546USDWALGREENS BOOTS ALLIANCE INC20 126

98.70105 946 07599 017 337Total Shares

99 017 337 105 946 075 98.70
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

99 017 337 105 946 075 98.70Total Investments

APRIL 30, 2019
Lyxor Index Fund 

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

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation
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Quantity
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12.42Oil & Gas Producers 50.32France
10.12Banks 29.44Spain
9.54Food Producers 17.61United States of America
8.55Beverages 1.33Netherlands
8.29Gas, Water & Multiutilities 98.70
6.89Fixed Line Telecommunications
6.75Support Services
5.74Software & Computer Services
5.71Personal Goods
5.58Construction & Materials
4.37Chemicals
3.40Food & Drug Retailers
3.26Electricity
3.15Pharmaceuticals & Biotechnology
1.28Industrial Engineering
1.01Real Estate Investment Trusts
0.83General Retailers
0.68Nonlife Insurance
0.49Technology Hardware & Equipment
0.33Health Care Equipment & Services
0.31Travel, Leisure & Catering

98.70

Lyxor Index Fund 
APRIL 30, 2019

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor Stoxx Europe 600 Food & Beverage 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

1.224 097 2573 672 977EURACS ACTIVIDADES DE CONSTRUCCION Y SERVICIOS SA100 104
0.923 098 3923 093 388NOKADEVINTA ASA 345 062
1.093 653 1143 262 866USDADOBE INC14 154
0.391 310 4541 307 666EURAGEAS27 882
0.973 260 1252 858 625EURAIR LIQUIDE SA27 500
6.0320 231 71420 420 951EURAIRBUS SE165 997
1.304 374 5684 238 934USDALLSTATE CORP49 491
0.692 310 8362 329 892USDALPHABET CLASS - A2 160
1.123 765 7653 401 059USDALPHABET INC3 551
0.22728 870736 069USDAMAZON.COM INC424
5.1717 369 47417 626 908EURBANCO BILBAO VIZCAYA ARGENTARIA SA3 205 883
0.622 086 1662 061 976EURBANCO COMERCIAL PORTUGUES SA8 341 327
2.097 007 1826 629 106EURBANKIA SA2 842 670
0.892 998 0803 023 352EURBANKINTER SA421 197
0.19630 852639 864USDBAXTER INTERNATIONAL INC9 266
1.254 206 3823 843 420USDBERKSHIRE HATHAWAY INC - B21 753
1.605 385 7074 967 129EURCARREFOUR SA310 058
0.09305 026372 345USDCENTENE CORP6 630
0.19654 476616 529USDCHARTER COMMUNICATIONS INC1 976
1.264 244 4953 412 252EURCIE DE SAINT-GOBAIN116 479
3.4411 560 01310 204 674EURDAIMLER AG198 149
2.337 832 8626 726 611EURDANONE108 669
0.16524 119453 716USDDISCOVER FINANCIAL SERVICES7 208
0.26870 695869 084EURELISA OYJ23 016
0.12418 516394 392USDEMERSON ELECTRIC CO6 607
2.789 358 4279 209 403EURENAGAS SA368 442
2.046 869 9316 592 671EURENDESA SA309 317
0.913 041 6133 132 597EURENGIE SA230 338
1.615 425 0005 605 000EURESSILORLUXOTTICA SA50 000
0.852 859 4972 283 527USDFACEBOOK INC16 570
1.314 399 9884 391 918USDFISERV INC56 523
1.163 897 1863 870 294EURFORTUM OYJ206 857
0.421 401 9391 367 500USDGENERAL ELECTRIC CO154 489
0.953 184 5823 107 349EURGRIFOLS SA128 722
0.16531 177503 741USDHESS CORP9 284
0.15519 656483 651USDHOME DEPOT INC2 859
2.076 954 3846 719 317EURIBERDROLA SA858 778
1.013 379 5223 268 034USDINTERNATIONAL BUSINESS MACHINES CORP27 001
1.163 894 5823 786 178USDINTERNATIONAL PAPER CO93 242
1.595 346 8775 030 698EURKONINKLIJKE PHILIPS NV140 837
1.826 127 5004 918 750EURL’OREAL SA25 000
0.862 897 1152 046 365EURLVMH MOET HENNESSY LOUIS VUITTON SE8 300
0.20687 963625 053USDMAXIM INTEGRATED PRODUCTS INC12 850
1.264 223 0653 856 269USDMCDONALD’S CORP23 955

APRIL 30, 2019
Lyxor Index Fund 

Schedule of Investments

Lyxor Index Fund - Lyxor Stoxx Europe 600 Healthcare UCITS ETF

EUREUR
% of 
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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)

1.765 918 4126 012 897EURNESTE OYJ201 033
0.16524 670533 697EURNOKIA OYJ112 133
1.474 953 5025 081 594DKKNOVO NORDISK A/S113 614
0.622 068 8122 341 571USDOCCIDENTAL PETROLEUM CORP39 377
0.19644 567632 244USDOLD DOMINION FREIGHT LINE INC4 839
3.3811 360 36010 937 346EURORANGE SA813 488
2.097 037 2136 905 430DKKORSTED A/S103 096
1.023 414 4403 218 891HUFOTP BANK NYRT86 388
1.234 148 0874 031 849USDPUBLIC STORAGE21 018
1.505 045 8505 322 915EURRED ELECTRICA CORP SA272 970
7.0023 478 87123 139 457EURREPSOL SA1 551 809
0.10344 107356 296USDROBERT HALF INTERNATIONAL INC6 211
4.1313 891 32213 213 697EURSANOFI179 266
2.658 918 3347 760 150EURSAP SE77 835
1.394 664 1394 548 921EURSIEMENS GAMESA RENEWABLE ENERGY SA291 691
0.16541 853566 791USDSIMON PROPERTY GROUP INC3 496
1.224 099 0234 121 976EURSOLVAY SA38 255
0.19631 783603 923USDSOUTHERN CO13 304
0.21693 834656 840USDSPLUNK INC5 633
0.19627 332614 451USDTARGET CORP9 081
5.7019 107 47119 998 517EURTELEFONICA SA2 570 973
3.5211 826 29211 198 517EURTOTAL SA238 698
0.812 733 2202 420 188USDUNITED TECHNOLOGIES CORP21 479
0.08268 153221 795USDVERISIGN INC1 522
2.006 732 7746 687 515USDVERIZON COMMUNICATIONS INC131 936
0.401 355 0711 119 642EURVINCI SA15 053
0.06208 315242 473USDWALGREENS BOOTS ALLIANCE INC4 358
0.20687 349687 557USDWHIRLPOOL CORP5 549
0.16548 057502 805USDZIONS BANCORP NA12 451

99.51334 398 357321 642 045Total Shares

321 642 045 334 398 357 99.51
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

321 642 045 334 398 357 99.51Total Investments

APRIL 30, 2019
Lyxor Index Fund 

Lyxor Index Fund - Lyxor Stoxx Europe 600 Healthcare UCITS ETF

(continued)Schedule of Investments
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13.03Oil & Gas Producers 32.77Spain
11.32Fixed Line Telecommunications 22.81France
9.95Banks 19.15United States of America
7.83Gas, Water & Multiutilities 7.61Netherlands
7.69Software & Computer Services 6.09Germany
6.83Aerospace & Defense 3.57Denmark
6.56Pharmaceuticals & Biotechnology 3.34Finland
4.92Electricity 1.61Belgium
3.44Automobiles & Parts 1.02Hungary
2.89Construction & Materials 0.92Norway
2.69Personal Goods 0.62Portugal
2.55Nonlife Insurance 99.51
2.33Food Producers
2.19Chemicals
1.89Health Care Equipment & Services
1.72Electronic & Electrical Equipment
1.66Food & Drug Retailers
1.41Support Services
1.40Real Estate Investment Trusts
1.39Alternative Energy
1.26Travel, Leisure & Catering
1.16Forestry & Paper
1.12Media
0.56General Retailers
0.42General Industrials
0.39Life Insurance
0.36Technology Hardware & Equipment
0.20Household Goods & Home Construction
0.19Industrial Transportation
0.16Financial Services

99.51

Lyxor Index Fund 
APRIL 30, 2019

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor Stoxx Europe 600 Healthcare 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

4.601 129 7651 125 569EURAALBERTS INDUSTRIES NV32 279
4.411 085 0631 066 156EURACCIONA SA10 504
0.92226 034225 669NOKADEVINTA ASA 25 173
4.601 129 7061 137 839EURAIRBUS SE9 269
1.87460 027421 921USDALPHABET CLASS - A430
0.3482 71784 099USDALPHABET INC78
1.92471 122441 095EURAMADEUS IT GROUP SA - A6 643
1.04255 874261 855USDAPPLE INC1 429
4.941 214 4991 235 699EURBANCO BILBAO VIZCAYA ARGENTARIA SA224 160
3.88954 512875 772EURBANCO COMERCIAL PORTUGUES SA3 816 522
0.1023 54224 126CZKCEZ AS1 136
0.023 7674 097EURDEUTSCHE WOHNEN SE94
1.32324 847308 148USDEBAY INC9 395
6.301 547 6151 520 439EURENDESA SA69 681
4.621 135 2961 019 222EURERSTE GROUP BANK AG31 801
2.84698 911588 343USDFACEBOOK INC4 050
1.57384 658366 674USDFIRST DATA CORP16 670
0.036 3306 348EURGRAND CITY PROPERTIES SA302
0.83203 233193 558USDIAC/INTERACTIVECORP1 013
6.611 624 8231 560 617EURIBERDROLA SA200 645
3.85945 556872 084EURKONINKLIJKE PHILIPS NV24 906
4.281 051 5741 090 620DKKNOVO NORDISK A/S24 119
0.68167 861189 302USDOCCIDENTAL PETROLEUM CORP3 195
3.41837 774761 453EUROMV AG17 545
1.20296 159276 656USDPEPSICO INC2 592
1.53375 219363 821USDPHILIP MORRIS INTERNATIONAL INC4 858
3.22790 331776 488EURREPSOL SA52 236
9.232 271 1722 001 918EURSAFRAN SA17 484
9.182 258 8951 858 365EURSCHNEIDER ELECTRIC SE29 935
1.29318 199329 965USDSIMON PROPERTY GROUP INC2 053
4.391 080 1071 095 127EURTELEFONICA SA145 332
1.44353 489353 242USDVERIZON COMMUNICATIONS INC6 927
3.02743 321736 427USDWELLS FARGO & CO17 208

99.4824 451 99823 172 714Total Shares

23 172 714 24 451 998 99.48
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

23 172 714 24 451 998 99.48Total Investments

APRIL 30, 2019
Lyxor Index Fund 

Schedule of Investments

Lyxor Index Fund - Lyxor Stoxx Europe 600 Industrial Goods & Services UCITS ETF

EUREUR
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16.46Banks 31.78Spain
13.84Aerospace & Defense 18.97United States of America
13.04Electronic & Electrical Equipment 18.43France
7.31Oil & Gas Producers 13.04Netherlands
6.71Electricity 8.03Austria
6.30Gas, Water & Multiutilities 4.28Denmark
5.88Software & Computer Services 3.88Portugal
5.83Fixed Line Telecommunications 0.92Norway
4.60Industrial Engineering 0.10Czech Republic
4.41Construction & Materials 0.03Luxembourg
4.28Pharmaceuticals & Biotechnology 0.02Germany
3.48Support Services 99.48
1.53Tobacco
1.32General Retailers
1.29Real Estate Investment Trusts
1.20Beverages
1.04Technology Hardware & Equipment
0.92Media
0.04Real Estate Investment & Services

99.48

Lyxor Index Fund 
APRIL 30, 2019

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor Stoxx Europe 600 Industrial Goods & Services 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

1.371 288 1511 270 693EURACCIONA SA12 470
1.691 583 6231 579 754EURACS ACTIVIDADES DE CONSTRUCCION Y SERVICIOS SA38 691
0.0111 0989 818USDADOBE INC43
1.901 785 6241 754 907EURAMADEUS IT GROUP SA - A25 178
1.511 414 7641 428 737USDAMAZON.COM INC823
3.553 325 1683 297 130DKKAP MOLLER - MAERSK A/S - A3 061
5.615 259 4944 484 247EURAXA SA221 499
3.663 429 3943 495 834EURBANCO BILBAO VIZCAYA ARGENTARIA SA632 963
3.433 216 7142 999 077EURBANCO COMERCIAL PORTUGUES SA12 861 712
0.34321 575297 889USDBERKSHIRE HATHAWAY INC - B1 663
0.41386 805550 070USDBIOGEN INC1 891
0.18166 975159 193USDCME GROUP INC1 046
0.34321 882299 573USDCOMCAST CORP8 287
0.74692 905610 426EURDANONE9 613
0.39366 112326 733USDDISCOVER FINANCIAL SERVICES5 035
0.54509 998460 301USDDR HORTON INC12 899
0.59557 255555 003USDDUKE REALTY CORP20 068
0.16148 264140 643USDEBAY INC4 288
1.871 755 5971 703 068EURENAGAS SA69 118
3.162 967 4782 915 370EURENDESA SA133 610
0.44410 398434 640EURENGIE SA31 079
3.643 410 9153 478 504EURESSILORLUXOTTICA SA31 437
2.412 261 5442 084 624EUREUROFINS SCIENTIFIC SE5 543
0.015 5805 245EUREXOR NV94
5.795 427 2165 082 268EURFERROVIAL SA247 141
0.56528 065515 093USDGENERAL ELECTRIC CO58 191
3.233 027 1052 911 018EURIBERDROLA SA373 809
3.403 190 0093 040 025EURKONINKLIJKE PHILIPS NV84 025
0.20184 970186 461NOKLEROY SEAFOOD GROUP ASA28 755
7.527 056 6817 186 655EURNESTE OYJ239 697
6.305 920 2326 140 055DKKNOVO NORDISK A/S135 787
4.904 597 0964 511 008DKKORSTED A/S67 348
0.56520 450486 175USDPEPSICO INC4 555
0.59549 353539 825USDPROLOGIS INC8 030
0.59549 274354 402USDQUALCOMM INC7 147
0.95889 006904 061EURRENAULT SA14 617
3.343 131 9403 147 161EURREPSOL SA207 002
1.211 133 3771 124 531NOKSALMAR ASA28 020
2.342 194 5942 147 298EURSANOFI28 321
1.271 186 3901 198 137EURSCOR SE32 629
0.22202 730206 126USDSIMON PROPERTY GROUP INC1 308
5.505 155 1775 216 041EURTELEFONICA SA693 646
2.292 146 4472 165 203SEKTELIA CO AB565 499
0.19175 559159 673USDTETRA TECH INC3 040

APRIL 30, 2019
Lyxor Index Fund 

Schedule of Investments

Lyxor Index Fund - Lyxor Stoxx Europe 600 Insurance 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)

4.814 512 9054 370 354EURTOTAL SA91 087
4.233 966 2933 469 094EURVEOLIA ENVIRONNEMENT SA188 333
0.0765 99261 831USDWASTE MANAGEMENT INC689

98.0191 908 17489 463 974Total Shares

89 463 974 91 908 174 98.01
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

Other transferable securities

Shares

1.421 334 4601 293 664EURCIE AUTOMOTIVE SA53 679

1.421 334 4601 293 664Total Shares

1 293 664 1 334 460 1.42Total Other transferable securities

90 757 638 93 242 634 99.43Total Investments

APRIL 30, 2019
Lyxor Index Fund 

Lyxor Index Fund - Lyxor Stoxx Europe 600 Insurance UCITS ETF

(continued)Schedule of Investments
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15.66Oil & Gas Producers 32.92Spain
14.61Gas, Water & Multiutilities 24.21France
9.07Pharmaceuticals & Biotechnology 14.76Denmark
8.85Construction & Materials 7.53Finland
7.22Nonlife Insurance 7.06United States of America
7.09Banks 3.43Portugal
6.05Health Care Equipment & Services 3.41Netherlands
5.50Fixed Line Telecommunications 2.41Luxembourg
3.55Industrial Transportation 2.29Sweden
3.40Electronic & Electrical Equipment 1.41Norway
3.23Electricity 99.43
2.29Mobile Telecommunications
2.14Food Producers
1.97Support Services
1.67General Retailers
1.42Industrial Engineering
1.40Real Estate Investment Trusts
0.95Automobiles & Parts
0.59Technology Hardware & Equipment
0.57Financial Services
0.56Beverages
0.56General Industrials
0.54Household Goods & Home Construction
0.34Media
0.19Aerospace & Defense
0.01Software & Computer Services

99.43

Lyxor Index Fund 
APRIL 30, 2019

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor Stoxx Europe 600 Insurance 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

4.23240 415239 522EURAALBERTS INDUSTRIES NV6 869
5.81330 417332 723EURAIRBUS SE2 711
0.116 2226 058NOKAKER SOLUTIONS ASA1 362
0.7241 10238 989USDALLSTATE CORP465
1.1364 19062 752USDALPHABET CLASS - A60
1.2168 93170 083USDALPHABET INC65
5.93337 012328 235EURAMADEUS IT GROUP SA - A4 752
1.1263 60453 345USDAMAZON.COM INC37
0.5229 63829 751EURARCELORMITTAL1 532
9.09516 477526 771EURBANCO BILBAO VIZCAYA ARGENTARIA SA95 326
3.73212 062195 100EURBANCO COMERCIAL PORTUGUES SA847 908
1.0761 10556 604USDBERKSHIRE HATHAWAY INC - B316
4.81273 636260 951DKKCARLSBERG A/S - B2 376
0.5631 92829 417USDCELGENE CORP378
1.3174 54871 074USDCME GROUP INC467
4.31244 876244 766NOKDNO ASA121 265
0.4223 80224 160SEKELECTROLUX AB1 087
2.42137 438136 436SEKELEKTA AB - B13 016
3.37191 517188 154EURENDESA SA8 623
0.6436 48135 854USDEQUITY RESIDENTIAL535
3.59204 198203 992EUREXOR NV3 440
0.3419 32817 071USDFACEBOOK INC112
1.2169 06767 371USDGENERAL ELECTRIC CO7 611
4.34246 932252 715DKKH LUNDBECK A/S6 584
0.2212 54312 578SEKHOIST FINANCE AB3 102
4.74269 339259 126EURIBERDROLA SA33 260
1.4582 32374 598USDJPMORGAN CHASE & CO795
1.2671 71868 312USDKRAFT HEINZ CO2 418
0.4626 12023 374USDNETFLIX INC79
4.28243 334238 175EUROMV AG5 096
1.4079 87672 880USDOWENS CORNING1 746
1.7398 655107 887DKKPANDORA A/S2 638
1.2671 75567 029USDPEPSICO INC628
1.1062 77164 773USDPPL CORP2 254
6.89392 105395 220EURPUBLICIS GROUPE SA7 415
1.97112 052108 799EURRAIFFEISEN BANK INTERNATIONAL AG4 714
9.08516 070513 051EURREPSOL SA34 109
0.7341 53843 896USDSIMON PROPERTY GROUP INC268

98.565 605 1255 521 592Total Shares

5 521 592 5 605 125 98.56
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

5 521 592 5 605 125 98.56Total Investments

APRIL 30, 2019
Lyxor Index Fund 

Schedule of Investments

Lyxor Index Fund - Lyxor Stoxx Europe 600 Media UCITS ETF

EUREUR
% of 
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Quantity
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17.78Oil & Gas Producers 32.18Spain
16.23Banks 16.99United States of America
6.89Media 13.63Netherlands
6.07Beverages 10.89Denmark
5.93Support Services 6.89France
5.81Aerospace & Defense 6.25Austria
5.12Financial Services 4.42Norway
4.90Pharmaceuticals & Biotechnology 3.73Portugal
4.74Electricity 3.06Sweden
4.47Gas, Water & Multiutilities 0.52Luxembourg
4.23Industrial Engineering 98.56
2.68Software & Computer Services
2.42Health Care Equipment & Services
1.80Nonlife Insurance
1.73Personal Goods
1.58General Retailers
1.40Construction & Materials
1.37Real Estate Investment Trusts
1.26Food Producers
1.21General Industrials
0.52Industrial Metals & Mining
0.42Household Goods & Home Construction

98.56

Lyxor Index Fund 
APRIL 30, 2019

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor Stoxx Europe 600 Media 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

1.375 671 3845 001 640EURACS ACTIVIDADES DE CONSTRUCCION Y SERVICIOS SA138 563
0.371 515 0331 337 785USDADOBE INC5 870
1.887 748 5616 714 870EURAGEAS164 863
0.793 260 1252 858 625EURAIR LIQUIDE SA27 500
4.2917 723 54617 889 322EURAIRBUS SE145 418
1.204 954 3895 010 128USDALPHABET CLASS - A4 631
0.20811 267732 698USDALPHABET INC765
0.923 812 8153 673 220USDAMAZON.COM INC2 218
0.12507 167484 347USDAMERICAN CAMPUS COMMUNITIES INC12 042
0.14582 501351 127USDANADARKO PETROLEUM CORP8 961
1.134 644 7584 747 630USDAPPLE INC25 940
4.5618 837 93619 114 451EURBANCO BILBAO VIZCAYA ARGENTARIA SA3 476 917
0.301 238 5401 214 144USDBB&T CORP27 110
0.722 991 6312 702 514USDBERKSHIRE HATHAWAY INC - B15 471
1.094 485 6104 283 441USDBOOKING HOLDINGS INC2 710
1.235 079 2165 143 999USDBOSTON SCIENTIFIC CORP153 348
2.7711 437 55011 039 353DKKCARLSBERG A/S - B99 313
0.04167 850126 906USDCARMAX INC2 416
1.596 545 5026 036 785EURCARREFOUR SA376 828
0.11467 177430 227USDCDW CORP/DE4 958
7.3930 496 20427 508 246EURCOMMERZBANK AG3 806 316
8.9636 973 50034 894 771EURDAIMLER AG633 759
3.3213 716 26813 612 847EURDNA OYJ646 384
0.733 020 0912 948 162USDDTE ENERGY CO26 924
1.245 120 6155 085 196EURENAGAS SA201 599
1.064 355 3594 397 337EURENDESA SA196 099
1.415 823 5375 997 736EURENGIE SA441 010
0.13553 563544 050USDEQUITY RESIDENTIAL8 118
0.03125 029123 334USDESSEX PROPERTY TRUST INC496
0.542 234 4492 308 587EURESSILORLUXOTTICA SA20 594
0.331 371 7871 326 178USDEXXON MOBIL CORP19 150
1.385 678 6124 688 337USDFACEBOOK INC32 906
0.09384 081368 503USDFIRST DATA CORP16 645
0.562 323 0922 266 024USDGENERAL ELECTRIC CO255 997
1.656 807 2716 509 627NOKGJENSIDIGE FORSIKRING ASA393 739
0.05211 259164 428USDGODADDY INC2 905
0.261 073 8961 094 579USDHALLIBURTON CO42 482
0.09380 203403 602USDHCA HEALTHCARE INC3 349
9.2538 145 98536 481 877EURIBERDROLA SA4 710 544
1.024 198 2333 899 620USDILLUMINA INC15 080
0.903 717 5873 799 010USDINTERNATIONAL BUSINESS MACHINES CORP29 702
0.542 247 9722 482 310EURINTERNATIONAL CONSOLIDATED AIRLINES GROUP SA356 821
0.03116 702105 751USDJPMORGAN CHASE & CO1 127
1.666 872 9186 549 774EURKONINKLIJKE PHILIPS NV181 033

APRIL 30, 2019
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
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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)

1.194 902 0003 935 000EURL’OREAL SA20 000
1.275 235 7503 698 250EURLVMH MOET HENNESSY LOUIS VUITTON SE15 000
0.843 486 4853 293 434EURMAPFRE SA1 303 359
0.14557 411508 235USDMARKEL CORP583
0.12505 005521 042USDMICRON TECHNOLOGY INC13 456
0.301 246 9171 052 710USDMICROSOFT CORP10 700
0.07297 904267 319USDMOODY’S CORP1 698
0.10412 769410 763USDM&T BANK CORP2 720
0.09367 244398 056USDNEWELL BRANDS INC28 621
0.12482 114464 162EURORANGE SA34 523
2.128 757 3368 819 851DKKORSTED A/S128 296
0.14571 166521 138USDOWENS CORNING12 485
0.04184 508148 462USDPALO ALTO NETWORKS INC831
0.03127 422124 737USDPUBLIC SERVICE ENTERPRISE GROUP INC2 394
0.05207 424205 399USDPUBLIC STORAGE1 051
0.281 161 644749 515USDQUALCOMM INC15 115
1.014 160 9924 400 147EURRED ELECTRICA CORP SA225 101
9.4438 939 32438 568 486EURREPSOL SA2 573 650
1.214 991 4444 966 990CHFROCHE HOLDING AG21 222
0.461 911 5231 818 278EURSANOFI24 668
3.7315 396 34413 396 888EURSAP SE134 372
1.064 360 5574 477 758USDSIMON PROPERTY GROUP INC28 134
0.11445 715411 396USDSOUTHWEST AIRLINES CO9 211
0.11453 540481 085USDSPRINT CORP91 090
0.0299 685100 967USDTARGET CORP1 443
0.692 842 6432 886 788EURTELEFONICA SA382 487
3.9616 344 89615 477 259EURTOTAL SA329 900
0.13527 196519 563USDTRIMBLE INC14 474
0.11474 553439 960USDUNDER ARMOUR INC - A23 033
0.22889 305987 466USDVERTEX PHARMACEUTICALS INC5 898
0.13545 991531 484USDWABTEC CORP8 261
0.702 887 0402 340 833USDWALT DISNEY CO23 622
0.22911 739864 137USDWEC ENERGY GROUP INC13 028
0.753 101 1443 184 056USDZIMMER BIOMET HOLDINGS INC28 219

98.40406 217 501387 424 712Total Shares

387 424 712 406 217 501 98.40
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

APRIL 30, 2019
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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Other transferable securities

Shares

1.134 664 6564 698 430EURCIE AUTOMOTIVE SA187 637

1.134 664 6564 698 430Total Shares

4 698 430 4 664 656 1.13Total Other transferable securities

392 123 142 410 882 157 99.53Total Investments

APRIL 30, 2019
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



206The accompanying notes form an integral part of these financial statements.

13.86Oil & Gas Producers 31.12Spain
12.38Banks 20.07Germany
11.01Electricity 19.32United States of America
8.96Automobiles & Parts 11.32France
8.24Software & Computer Services 5.96Netherlands
6.05Gas, Water & Multiutilities 4.89Denmark
4.90Technology Hardware & Equipment 3.32Finland
4.29Aerospace & Defense 1.88Belgium
3.22Nonlife Insurance 1.65Norway
2.90Pharmaceuticals & Biotechnology 99.53
2.77Beverages
2.62Health Care Equipment & Services
2.57Personal Goods
2.01Life Insurance
1.79Electronic & Electrical Equipment
1.74Travel, Leisure & Catering
1.59Food & Drug Retailers
1.51Construction & Materials
1.39Real Estate Investment Trusts
1.26Industrial Engineering
0.99General Retailers
0.81Fixed Line Telecommunications
0.79Chemicals
0.70Media
0.56General Industrials
0.26Oil Equipment, Services & Distribution
0.11Mobile Telecommunications
0.09Household Goods & Home Construction
0.09Support Services
0.07Financial Services

99.53

Lyxor Index Fund 
APRIL 30, 2019

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor Stoxx Europe 600 Oil & Gas 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

1.69316 888316 940EURAIRBUS SE2 600
2.12396 907364 029USDALPHABET CLASS - A371
2.13398 741365 816USDALPHABET INC376
1.76330 700321 467EURAMADEUS IT GROUP SA - A4 663
1.10206 284187 692USDAMAZON.COM INC120
1.05196 964201 568USDAPPLE INC1 100
8.081 515 8581 374 316EURARKEMA SA16 574
4.59860 568877 022EURBANCO BILBAO VIZCAYA ARGENTARIA SA158 835
3.66686 668656 179EURBANCO DE SABADELL SA662 807
8.231 543 7081 275 974EURCIE DE SAINT-GOBAIN42 363
4.18784 479770 704EURENDESA SA35 321
1.34251 582266 442EURENGIE SA19 052
0.3463 50653 459USDFACEBOOK INC368
1.95366 490348 967EURFERROVIAL SA16 689
1.51283 016268 801USDHUNTINGTON INGALLS INDUSTRIES INC1 425
4.22790 891765 498EURIBERDROLA SA97 665
1.10206 792187 387USDJPMORGAN CHASE & CO1 997
8.261 548 8531 285 813EURKERING SA2 939
1.46274 180276 603EURKONINKLIJKE DSM NV2 692
0.1732 03631 705USDLIBERTY MEDIA CORP-LIBERTY SIRIUSXM894
9.351 750 8351 403 226EURLVMH MOET HENNESSY LOUIS VUITTON SE5 016
1.10206 315184 625USDNETFLIX INC624
2.51471 222457 068USDNEXTERA ENERGY INC2 716
3.48651 754639 846DKKNOVOZYMES A/S - B15 686
1.41264 841273 288USDPPL CORP9 510
1.38258 540254 851USDPUBLIC STORAGE1 310
2.17407 709263 062USDQUALCOMM INC5 305
4.10769 677782 712EURRENAULT SA12 655
4.68878 070877 376EURREPSOL SA58 035
0.2851 73454 527NOKSALMAR ASA1 279
2.68502 225496 186EURTELEFONICA SA67 576
4.01752 143728 384EURTOTAL SA15 181

96.0918 020 17616 611 533Total Shares

16 611 533 18 020 176 96.09
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

APRIL 30, 2019
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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Other transferable securities

Shares

3.41639 722619 651EURCIE AUTOMOTIVE SA25 733

3.41639 722619 651Total Shares

619 651 639 722 3.41Total Other transferable securities

17 231 184 18 659 898 99.50Total Investments

APRIL 30, 2019
Lyxor Index Fund 

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

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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10.45General Retailers 43.36France
10.19Construction & Materials 31.14Spain
9.55Chemicals 18.09United States of America
9.35Banks 3.48Denmark
9.34Personal Goods 3.15Netherlands
8.69Oil & Gas Producers 0.28Norway
6.94Gas, Water & Multiutilities 99.50
6.73Electricity
4.92Industrial Engineering
4.58Software & Computer Services
4.10Automobiles & Parts
3.48Pharmaceuticals & Biotechnology
3.22Technology Hardware & Equipment
2.68Fixed Line Telecommunications
1.76Support Services
1.69Aerospace & Defense
1.38Real Estate Investment Trusts
0.28Food Producers
0.17Media

99.50

Lyxor Index Fund 
APRIL 30, 2019

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor Stoxx Europe 600 Personal & Household Goods 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

4.60369 670368 297EURAALBERTS INDUSTRIES NV10 562
0.7258 03951 281EURACS ACTIVIDADES DE CONSTRUCCION Y SERVICIOS SA1 418
2.34187 956209 337JPYAEON CO LTD11 419
4.60369 662372 011EURAIRBUS SE3 033
2.39192 477187 103EURAMADEUS IT GROUP SA - A2 714
0.4838 26938 760EURARCELORMITTAL1 980
3.93316 045302 984JPYASAHI GROUP HOLDINGS LTD8 169
4.84389 461387 403EURASM INTERNATIONAL NV6 431
4.47359 647366 244EURBANCO BILBAO VIZCAYA ARGENTARIA SA66 380
4.79385 241368 135EURBANCO DE SABADELL SA371 854
0.9979 44183 127JPYCANON INC3 210
6.43517 260514 730EURCARREFOUR SA29 779
2.59208 296206 725EURDNA OYJ9 816
1.0181 13778 945SEKELEKTA AB - B7 684
7.53605 177600 609EURENDESA SA27 248
1.91153 332130 568EURERSTE GROUP BANK AG4 295
6.42515 859427 712JPYFAST RETAILING CO LTD1 002
0.1612 77112 610EURGLOBAL DOMINION ACCESS SA2 683
5.10409 986393 785EURIBERDROLA SA50 628
0.7660 95369 781EURINTERNATIONAL CONSOLIDATED AIRLINES GROUP SA9 675
2.98239 598243 315DKKJYSKE BANK A/S - REG6 672
7.64613 428509 250EURKERING SA1 164
0.3528 02527 976CHFLAFARGEHOLCIM LTD - REG611
1.92154 672155 634NOKLEROY SEAFOOD GROUP ASA24 045
1.2298 474101 956JPYMITSUBISHI UFJ FINANCIAL GROUP INC22 352
1.43114 990109 615JPYNOMURA REAL ESTATE MASTER FUND INC88
3.72299 005310 107DKKNOVO NORDISK A/S6 858
3.61290 320288 534EUROMV AG6 080
1.52122 083118 539EURRAIFFEISEN BANK INTERNATIONAL AG5 136
3.58288 136287 094EURREPSOL SA19 044
0.6753 78148 115JPYSHISEIDO CO LTD770
1.98158 958156 947SEKSWEDISH MATCH AB3 661
2.24180 159183 656EURTELEFONICA SA24 241

98.927 952 3087 710 885Total Shares

7 710 885 7 952 308 98.92
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

7 710 885 7 952 308 98.92Total Investments

APRIL 30, 2019
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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16.89Banks 31.74Spain
16.39General Retailers 17.00Japan
8.42Technology Hardware & Equipment 14.07France
7.53Gas, Water & Multiutilities 14.04Netherlands
7.20Oil & Gas Producers 7.04Austria
6.43Food & Drug Retailers 6.70Denmark
5.10Electricity 2.99Sweden
4.60Aerospace & Defense 2.59Finland
4.60Industrial Engineering 1.92Norway
3.93Beverages 0.48Luxembourg
3.72Pharmaceuticals & Biotechnology 0.35Switzerland
2.55Support Services 98.92
2.24Fixed Line Telecommunications
1.98Tobacco
1.92Food Producers
1.43Real Estate Investment Trusts
1.07Construction & Materials
1.01Health Care Equipment & Services
0.76Travel, Leisure & Catering
0.67Personal Goods
0.48Industrial Metals & Mining

98.92

Lyxor Index Fund 
APRIL 30, 2019

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor Stoxx Europe 600 Retail 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

4.602 469 5302 460 357EURAALBERTS INDUSTRIES NV70 558
2.471 329 0581 198 756EURACCIONA SA12 866
4.602 469 5332 492 631EURAIRBUS SE20 262
0.28150 846150 724USDALPHABET CLASS - A141
1.43768 408728 637USDAMAZON.COM INC447
0.88475 196515 330EURARCELORMITTAL24 563
0.58312 036294 436USDARTHUR J GALLAGHER & CO4 182
2.731 466 6441 122 435EURATOS SE15 980
8.484 561 2294 651 116EURBANCO BILBAO VIZCAYA ARGENTARIA SA841 866
1.48794 543742 415EURBANCO COMERCIAL PORTUGUES SA3 176 900
2.371 273 5601 270 697EURBANKINTER SA178 921
0.53284 061256 609USDBERKSHIRE HATHAWAY INC - B1 469
1.06568 242825 966USDBIOGEN INC2 778
0.38206 152208 782USDBOSTON SCIENTIFIC CORP6 224
6.693 593 2443 119 906EURCAPGEMINI SE33 240
4.542 438 1942 325 162DKKCARLSBERG A/S - B21 171
1.06568 879517 499USDCBS CORP - B12 435
0.27143 084132 307USDCELGENE CORP1 694
0.78420 458513 252USDCENTENE CORP9 139
1.47789 226734 526USDCOMCAST CORP20 319
6.823 664 7612 821 645EURDASSAULT SYSTEMES SE25 982
2.031 092 1361 091 645NOKDNO ASA540 836
3.882 085 8301 965 777EURENDESA SA93 914
2.201 180 5281 090 913EURERSTE GROUP BANK AG33 068
1.32707 534673 936USDEXPEDIA GROUP INC6 107
1.21649 384538 358USDFACEBOOK INC3 763
1.80965 234945 081DKKGN STORE NORD A/S21 151
4.642 490 6052 392 186EURIBERDROLA SA307 558
0.84452 230520 289EURILIAD SA4 986
1.42763 550517 499EURINGENICO GROUP SA10 159
1.43768 558696 437USDJPMORGAN CHASE & CO7 422
0.1262 11352 439USDMICROSOFT CORP533
1.12599 536587 868USDNIKE INC - B7 650
1.40749 963739 234USDPUBLIC STORAGE3 800
0.62334 006215 507USDQUALCOMM INC4 346
6.003 222 2973 173 403EURREPSOL SA212 974
8.054 323 6054 268 903SEKSWEDISH MATCH AB99 578
0.002 1762 904SEKSWEDISH ORPHAN BIOVITRUM AB134
4.392 356 2492 388 941EURTELEFONICA SA317 041
0.79424 858384 812USDUNDER ARMOUR INC - A20 621
1.50807 512783 025USDWORLDPAY INC - A7 721

APRIL 30, 2019
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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Shares (continued)

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

1.28686 191679 239USDXEROX CORP23 052

99.5453 470 97950 791 584Total Shares

50 791 584 53 470 979 99.54
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

50 791 584 53 470 979 99.54Total Investments

APRIL 30, 2019
Lyxor Index Fund 

Lyxor Index Fund - Lyxor Stoxx Europe 600 Technology UCITS ETF

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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20.00Software & Computer Services 32.24Spain
15.96Banks 18.62United States of America
8.05Tobacco 18.51France
8.03Oil & Gas Producers 9.19Netherlands
4.64Electricity 8.05Sweden
4.60Aerospace & Defense 6.34Denmark
4.60Industrial Engineering 2.20Austria
4.54Beverages 2.03Norway
4.39Fixed Line Telecommunications 1.48Portugal
3.88Gas, Water & Multiutilities 0.88Luxembourg
3.84Technology Hardware & Equipment 99.54
2.78Support Services
2.53Media
2.47Construction & Materials
1.91Personal Goods
1.43General Retailers
1.40Real Estate Investment Trusts
1.33Pharmaceuticals & Biotechnology
1.17Health Care Equipment & Services
1.11Nonlife Insurance
0.88Industrial Metals & Mining

99.54

Lyxor Index Fund 
APRIL 30, 2019

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor Stoxx Europe 600 Technology 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

3.962 806 6502 796 225EURAALBERTS INDUSTRIES NV80 190
1.471 039 611814 721EURACCIONA SA10 064
0.41292 508292 662NOKADEVINTA ASA 32 576
1.37973 802861 440USDADOBE INC3 773
4.593 257 6093 281 294EURAIRBUS SE26 728
0.19131 589131 222USDALPHABET CLASS - A123
1.681 190 1791 114 325EURAMADEUS IT GROUP SA - A16 782
1.26890 459899 254USDAMAZON.COM INC518
8.876 300 5446 399 342EURBANCO BILBAO VIZCAYA ARGENTARIA SA1 162 891
3.602 550 0252 444 626EURBANCO DE SABADELL SA2 461 414
2.962 097 1912 092 476EURBANKINTER SA294 632
0.79563 333773 909USDBIOGEN INC2 754
1.30923 751899 970USDBOEING CO2 741
0.85600 257538 377USDCADENCE DESIGN SYSTEMS INC9 696
2.531 796 6831 657 045EURCARREFOUR SA103 436
1.41997 962928 795USDCOMCAST CORP25 693
0.62437 018435 252USDDUKE REALTY CORP15 738
0.16114 651111 554SEKELEKTA AB - B10 858
3.552 514 9722 370 029EURENDESA SA113 236
3.562 521 6402 597 070EURENGIE SA190 961
0.1068 59967 420USDEQUITY RESIDENTIAL1 006
5.744 068 7504 203 750EURESSILORLUXOTTICA SA37 500
1.23873 035751 651USDFACEBOOK INC5 059
0.48338 878337 362SEKHOIST FINANCE AB83 809
0.18126 712120 347USDHUNTINGTON INGALLS INDUSTRIES INC638
1.27902 409860 199USDIAC/INTERACTIVECORP4 498
2.221 577 7661 525 408EURIBERDROLA SA194 834
3.012 133 6892 246 134EURKESKO OYJ - B46 084
2.361 675 0921 572 510EURKONINKLIJKE PHILIPS NV44 122
6.804 831 5503 412 745EURLVMH MOET HENNESSY LOUIS VUITTON SE13 842
3.262 314 4022 105 666EURMAPFRE SA865 197
0.75532 995535 821USDMARSH & MCLENNAN COS INC6 335
0.95673 212573 140USDMICROCHIP TECHNOLOGY INC7 553
0.0961 91561 614USDM&T BANK CORP408
0.76537 008446 712USDNVIDIA CORP3 325
0.91647 486730 190USDOCCIDENTAL PETROLEUM CORP12 324
1.621 148 9611 190 347EUROMV AG24 062
5.273 735 4143 596 322EURORANGE SA267 484
4.503 189 6163 111 471EURREPSOL SA210 814
2.771 964 4491 868 622EURSANOFI25 351
0.46324 882296 223USDSERVICENOW INC1 341
0.63449 943461 655USDSIMON PROPERTY GROUP INC2 903
0.0962 01265 687SEKSWEDISH ORPHAN BIOVITRUM AB3 819
6.024 266 2704 039 805EURTOTAL SA86 109

APRIL 30, 2019
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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Shares (continued)

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

0.77543 426504 402USDUNION PACIFIC CORP3 440
1.39988 889959 492USDUNITEDHEALTH GROUP INC4 755
0.66468 984374 163USDWORKDAY INC2 556

99.4270 506 77867 458 446Total Shares

67 458 446 70 506 778 99.42
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

67 458 446 70 506 778 99.42Total Investments

APRIL 30, 2019
Lyxor Index Fund 

Lyxor Index Fund - Lyxor Stoxx Europe 600 Telecommunications UCITS ETF

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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15.51Banks 32.70France
13.05Oil & Gas Producers 32.11Spain
7.29Health Care Equipment & Services 17.93United States of America
7.10Gas, Water & Multiutilities 10.91Netherlands
6.81Personal Goods 3.01Finland
6.03Software & Computer Services 1.62Austria
5.90Aerospace & Defense 0.73Sweden
5.54Food & Drug Retailers 0.41Norway
5.27Fixed Line Telecommunications 99.42
4.14Industrial Engineering
4.01Nonlife Insurance
3.65Pharmaceuticals & Biotechnology
2.36Electronic & Electrical Equipment
2.22Electricity
1.82Media
1.71Technology Hardware & Equipment
1.68Support Services
1.47Construction & Materials
1.35Real Estate Investment Trusts
1.26General Retailers
0.77Industrial Transportation
0.48Financial Services

99.42

Lyxor Index Fund 
APRIL 30, 2019

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

4.60518 245516 320EURAALBERTS INDUSTRIES NV14 807
3.29370 125341 618EURAGEAS7 875
4.60518 234521 464EURAIRBUS SE4 252
1.12126 240120 889USDALPHABET CLASS - A118
1.53172 342168 124USDALTRIA GROUP INC3 555
1.67188 222184 188EURAMADEUS IT GROUP SA - A2 654
1.33149 556131 820USDAMAZON.COM INC87
6.88774 010786 651EURBANCO BILBAO VIZCAYA ARGENTARIA SA142 859
2.16242 881232 097EURBANCO DE SABADELL SA234 441
0.2022 48419 876USDBANK OF AMERICA CORP824
1.61181 418177 845USDBB&T CORP3 971
0.7179 775113 447USDBIOGEN INC390
4.72531 459535 519CZKCEZ AS25 645
1.05117 885113 714USDCOMCAST CORP3 035
0.7685 53677 155EURCOMMERZBANK AG10 676
1.56175 953166 061EURDAIMLER AG3 016
9.391 058 1131 050 135EURDNA OYJ49 864
0.4651 89550 731EUREDREAMS ODIGEO SA16 633
6.59741 636728 613EURENDESA SA33 392
3.31372 137337 065EURERSTE GROUP BANK AG10 424
0.7078 52066 098USDFACEBOOK INC455
1.14128 827123 602USDFIRST DATA CORP5 583
0.4853 89553 521SEKHOIST FINANCE AB13 329
4.80540 793519 423EURIBERDROLA SA66 781
0.1314 07412 491USDMICRON TECHNOLOGY INC375
1.58177 880159 180USDNETFLIX INC538
4.27480 767525 199EURNOKIA OYJ102 750
6.40720 452654 819EUROMV AG15 088
0.1011 0919 414USDON SEMICONDUCTOR CORP539
0.2326 06220 035USDPAYPAL HOLDINGS INC259
1.72194 098190 056USDPHILIP MORRIS INTERNATIONAL INC2 513
1.41158 676156 406USDPUBLIC STORAGE804
0.7179 74485 741EURRED ELECTRICA CORP SA4 314
9.301 046 4821 041 660EURREPSOL SA69 166
0.2932 70625 886USDSERVICENOW INC135
1.91215 265216 705JPYSHIONOGI & CO LTD4 149
1.23137 910127 291USDSOUTHWEST AIRLINES CO2 850
4.66525 026518 383SEKSWEDISH MATCH AB12 092
1.03115 630112 193USDUNITEDHEALTH GROUP INC556

99.6311 216 04410 991 435Total Shares

10 991 435 11 216 044 99.63
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

10 991 435 11 216 044 99.63Total Investments

APRIL 30, 2019
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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15.69Oil & Gas Producers 32.10Spain
14.91Banks 17.10United States of America
13.89Technology Hardware & Equipment 13.67Finland
10.23Electricity 9.71Austria
7.92Tobacco 9.21Netherlands
6.59Gas, Water & Multiutilities 5.14Sweden
4.60Aerospace & Defense 4.72Czech Republic
4.60Industrial Engineering 3.29Belgium
3.29Life Insurance 2.32Germany
3.05Support Services 1.91Japan
2.91General Retailers 0.46Luxembourg
2.62Pharmaceuticals & Biotechnology 99.63
2.11Software & Computer Services
1.69Travel, Leisure & Catering
1.56Automobiles & Parts
1.41Real Estate Investment Trusts
1.05Media
1.03Health Care Equipment & Services
0.48Financial Services

99.63

Lyxor Index Fund 
APRIL 30, 2019

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

1.06408 569339 984USDADOBE INC1 583
1.68647 792653 851EURAIRBUS SE5 315
4.051 563 0771 465 253EURAMADEUS IT GROUP SA - A22 040
1.31503 677442 085USDAMAZON.COM INC293
9.243 560 8933 621 850EURBANCO BILBAO VIZCAYA ARGENTARIA SA657 234
2.831 092 1791 089 724EURBANKINTER SA153 439
3.221 242 5461 145 975EURCARREFOUR SA71 534
0.28109 774101 092USDCDW CORP/DE1 165
1.47565 459526 268USDCOMCAST CORP14 558
1.35519 176535 501USDCONOCOPHILLIPS9 218
3.321 281 0781 100 149EURDANONE17 773
3.271 261 2351 357 988EURELECTRICITE DE FRANCE SA98 227
0.2492 54687 439USDEMERSON ELECTRIC CO1 461
9.173 534 8093 340 737EURENDESA SA159 154
5.822 243 7132 310 830EURENGIE SA169 914
1.18455 915448 869USDEQUITY RESIDENTIAL6 686
2.961 141 6501 049 231EURERSTE GROUP BANK AG31 979
2.681 034 4391 068 761EURESSILORLUXOTTICA SA9 534
0.64246 086210 065USDFACEBOOK INC1 426
1.74671 669638 024EURFERROVIAL SA30 586
1.00383 996363 251USDIAC/INTERACTIVECORP1 914
4.221 627 6581 565 233EURIBERDROLA SA200 995
1.30502 028493 388USDINTERNATIONAL BUSINESS MACHINES CORP4 011
0.0727 72726 920USDMARKEL CORP29
1.51580 545567 457USDMERCK & CO INC8 266
0.1974 35973 998USDM&T BANK CORP490
0.51197 388185 293USDNETFLIX INC597
0.87337 386280 656USDNVIDIA CORP2 089
3.541 366 9361 316 037EURORANGE SA97 883
2.59997 813920 869EURRENAULT SA16 406
1.44554 348544 639EURREPSOL SA36 639
3.011 162 1181 105 429EURSANOFI14 997
0.2699 040103 693USDSIMON PROPERTY GROUP INC639
2.911 121 9641 026 564EURSUEZ89 578
5.792 231 8042 113 333EURTOTAL SA45 046
0.86332 649269 653USDTWITTER INC9 341
1.04401 567372 730USDUNION PACIFIC CORP2 542
1.46564 634547 849USDUNITEDHEALTH GROUP INC2 715
4.761 837 3591 569 520EURVEOLIA ENVIRONNEMENT SA87 244
3.141 211 8491 001 304EURVINCI SA13 462

APRIL 30, 2019
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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Shares (continued)

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

1.50578 886561 332USDWORLDPAY INC - A5 535

99.4838 368 33636 542 824Total Shares

36 542 824 38 368 336 99.48
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

36 542 824 38 368 336 99.48Total Investments

APRIL 30, 2019
Lyxor Index Fund 

Lyxor Index Fund - Lyxor Stoxx Europe 600 Utilities UCITS ETF

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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22.66Gas, Water & Multiutilities 44.06France
15.22Banks 32.68Spain
8.57Oil & Gas Producers 18.10United States of America
7.49Electricity 2.96Austria
5.55Support Services 1.68Netherlands
5.14Software & Computer Services 99.48
4.88Construction & Materials
4.52Pharmaceuticals & Biotechnology
4.15Health Care Equipment & Services
3.54Fixed Line Telecommunications
3.32Food Producers
3.22Food & Drug Retailers
2.59Automobiles & Parts
1.82General Retailers
1.68Aerospace & Defense
1.47Media
1.44Real Estate Investment Trusts
1.04Industrial Transportation
0.87Technology Hardware & Equipment
0.24Electronic & Electrical Equipment
0.07Life Insurance

99.48

Lyxor Index Fund 
APRIL 30, 2019

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor Stoxx Europe 600 Utilities UCITS ETF

Economic classification Geographical classification% %



223The 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

1.57687 771675 787EURACCIONA SA6 658
1.23537 101475 128USDADOBE INC2 081
1.28561 745561 837EURAIRBUS SE4 609
0.97426 863434 228USDALPHABET CLASS - A399
4.321 895 1241 814 183EURAMADEUS IT GROUP SA - A26 722
1.13493 362498 235USDAMAZON.COM INC287
0.32140 023139 441USDAPPLE INC782
1.34585 407549 025USDARCHER-DANIELS-MIDLAND CO14 710
8.673 799 0533 874 781EURBANCO BILBAO VIZCAYA ARGENTARIA SA701 191
0.0415 85614 688USDBERKSHIRE HATHAWAY INC - B82
0.69304 290371 446USDCENTENE CORP6 614
1.42620 820600 068DKKCHR HANSEN HOLDING A/S6 826
7.353 220 9762 652 864EURCIE GENERALE DES ETABLISSEMENTS MICHELIN SCA27 972
1.34587 438633 909USDCONOCOPHILLIPS10 430
0.2086 44386 094USDDUKE REALTY CORP3 113
3.621 587 7931 561 895EURENDESA SA71 490
3.331 457 8101 274 927EURERSTE GROUP BANK AG40 835
1.27555 850465 053USDFACEBOOK INC3 221
1.39608 563553 216USDFIDELITY NATIONAL INFORMATION SERVICES INC5 883
1.31574 587547 723USDFIRST DATA CORP24 901
0.97427 039389 348USDFLEETCOR TECHNOLOGIES INC1 834
0.90396 683394 909SEKHOIST FINANCE AB98 105
1.33583 009595 778USDINTERNATIONAL BUSINESS MACHINES CORP4 658
4.041 770 2171 754 775EURKEMIRA OYJ140 382
0.0627 18022 578USDKEYSIGHT TECHNOLOGIES INC350
1.45635 588657 579SEKLUNDIN PETROLEUM AB21 788
5.472 398 9482 437 246EURNESTE OYJ81 486
0.99432 528407 938USDNIKE INC - B5 519
6.092 670 1142 769 258DKKNOVO NORDISK A/S61 242
2.471 081 9671 007 262EUROMV AG22 659
1.63715 967713 872DKKORSTED A/S10 489
1.42621 066602 200USDPHILIP MORRIS INTERNATIONAL INC8 041
0.39171 110166 179USDPUBLIC STORAGE867
2.361 034 589986 901EURRAIFFEISEN BANK INTERNATIONAL AG43 525
2.16944 770875 934EURRANDSTAD NV18 554
4.231 854 5841 885 992EURRENAULT SA30 493
9.194 029 0594 004 302EURREPSOL SA266 296
0.0834 82031 256USDSALESFORCE.COM INC236
0.75329 514339 847USDSIMON PROPERTY GROUP INC2 126
0.015 1225 017JPYSUMITOMO MITSUI FINANCIAL GROUP INC159
3.671 609 3921 637 360EURTELEFONICA SA216 549
0.35154 270157 519SEKTRELLEBORG AB - B10 469
0.72316 115277 323USDUNDER ARMOUR INC - A15 343
3.901 711 4671 441 819EURVALEO SA52 872

APRIL 30, 2019
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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Shares (continued)

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

0.2296 43078 723USDWALT DISNEY CO789
0.44194 230192 263USDXEROX CORP6 525

98.0842 992 65341 617 706Total Shares

41 617 706 42 992 653 98.08
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

Other transferable securities

Shares

1.43627 814640 947EURCIE AUTOMOTIVE SA25 254

1.43627 814640 947Total Shares

640 947 627 814 1.43Total Other transferable securities

42 258 653 43 620 467 99.51Total Investments

APRIL 30, 2019
Lyxor Index Fund 

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

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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18.47Oil & Gas Producers 32.48Spain
15.48Automobiles & Parts 18.59United States of America
14.36Banks 15.48France
8.44Support Services 9.51Finland
6.09Pharmaceuticals & Biotechnology 9.14Denmark
5.26Gas, Water & Multiutilities 8.15Austria
4.88Software & Computer Services 3.44Netherlands
4.04Chemicals 2.71Sweden
3.67Fixed Line Telecommunications 0.01Japan
2.75Food Producers 99.51
2.51General Industrials
1.71Personal Goods
1.57Construction & Materials
1.45Oil Equipment, Services & Distribution
1.43Industrial Engineering
1.42Tobacco
1.34Real Estate Investment Trusts
1.28Aerospace & Defense
1.13General Retailers
0.90Financial Services
0.69Health Care Equipment & Services
0.32Technology Hardware & Equipment
0.22Media
0.06Electronic & Electrical Equipment
0.04Nonlife Insurance

99.51

Lyxor Index Fund 
APRIL 30, 2019

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

1.949 417 3798 862 874EURACS ACTIVIDADES DE CONSTRUCCION Y SERVICIOS SA230 085
2.6813 040 50011 434 500EURAIR LIQUIDE SA110 000
0.13655 857695 620USDALLIANCE DATA SYSTEMS CORP4 591
0.11519 635477 623USDALPHABET INC490
1.336 458 1276 392 243USDAMERICAN TOWER CORP37 059
0.18888 266829 870USDANALOG DEVICES INC8 564
0.633 059 2013 130 720USDAPPLE INC17 085
0.12591 866588 973USDARISTA NETWORKS INC2 124
0.06301 665284 650USDARTHUR J GALLAGHER & CO4 043
3.2115 614 37315 846 153EURBANCO BILBAO VIZCAYA ARGENTARIA SA2 881 944
0.331 605 9481 579 165USDBANK OF AMERICA CORP58 855
3.6217 600 54616 650 902EURBANKIA SA7 140 181
2.4311 810 25011 783 702EURBANKINTER SA1 659 209
0.05223 983325 570USDBIOGEN INC1 095
0.16797 035778 356USDBOEING CO2 365
0.14663 430591 949USDBORGWARNER INC17 800
4.4621 672 84722 199 705EURCAIXABANK SA7 633 972
0.13611 792462 555USDCARMAX INC8 806
0.12577 715555 340USDCHIPOTLE MEXICAN GRILL INC941
4.1019 922 69516 016 338EURCIE DE SAINT-GOBAIN546 726
0.602 908 0852 913 399USDCOMCAST CORP74 870
0.11545 005587 270USDCORNING INC19 177
2.3511 444 5049 501 839EURCREDIT AGRICOLE SA935 773
9.1944 685 27638 374 286EURDANONE619 940
0.05224 936211 970USDEMERSON ELECTRIC CO3 551
1.115 410 8815 572 736EURENGIE SA409 760
3.3516 275 00016 815 000EURESSILORLUXOTTICA SA150 000
0.15737 331683 793USDFIFTH THIRD BANCORP28 672
0.11555 885540 100USDFISERV INC7 141
0.14679 030620 646USDGARTNER INC4 787
2.2010 714 49810 168 812EURGRIFOLS SA433 084
0.281 366 6251 392 946USDHALLIBURTON CO54 062
0.08389 412366 076USDIAC/INTERACTIVECORP1 941
4.5322 030 00221 178 803EURIBERDROLA SA2 720 425
0.07320 667315 221USDINTERNATIONAL BUSINESS MACHINES CORP2 562
0.13644 236606 277USDITRON INC13 455
0.04186 289168 808USDJPMORGAN CHASE & CO1 799
3.7818 382 50014 756 250EURL’OREAL SA75 000
0.11540 679450 380USDLULULEMON ATHLETICA INC3 436
9.2745 148 57131 890 503EURLVMH MOET HENNESSY LOUIS VUITTON SE129 347
0.231 099 5011 004 022USDMICROSOFT CORP9 435
0.783 813 0713 227 451EURNATIXIS SA726 576
0.17816 138781 478USDNEXTERA ENERGY INC4 704
0.12573 513543 022USDPACCAR INC8 968

APRIL 30, 2019
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)

0.17806 003636 323USDPAYPAL HOLDINGS INC8 010
0.04214 121200 020USDPEPSICO INC1 874
0.261 254 5681 216 457USDPHILIP MORRIS INTERNATIONAL INC16 243
0.13628 163563 151USDPRINCIPAL FINANCIAL GROUP INC12 316
0.14663 859583 831USDPRUDENTIAL FINANCIAL INC7 038
0.05258 935256 406USDPUBLIC STORAGE1 312
0.944 558 1554 206 663EURRENAULT SA74 945
4.7022 847 93422 621 686EURREPSOL SA1 510 108
4.3721 250 39320 213 788EURSANOFI274 234
5.4726 623 79720 632 914EURSCHNEIDER ELECTRIC SE352 820
0.13613 412590 645USDSKYWORKS SOLUTIONS INC7 796
2.8413 799 58013 936 500EURSOCIETE GENERALE SA489 000
4.6422 555 18423 019 211EURTELEFONICA SA3 034 874
8.7142 345 46740 097 640EURTOTAL SA854 687
0.0159 97355 538USDTRANSUNION965
0.17824 258829 562USDUS SILICA HOLDINGS INC58 391
1.859 002 0007 438 000EURVINCI SA100 000

99.50483 830 547439 256 231Total Shares

439 256 231 483 830 547 99.50
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

439 256 231 483 830 547 99.50Total Investments

APRIL 30, 2019
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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20.21Banks 60.82France
13.41Oil & Gas Producers 31.72Spain
13.18Personal Goods 6.96United States of America
9.19Food Producers 99.50
7.88Construction & Materials
6.62Pharmaceuticals & Biotechnology
5.52Electronic & Electrical Equipment
4.70Electricity
4.64Fixed Line Telecommunications
3.35Health Care Equipment & Services
2.68Chemicals
1.38Real Estate Investment Trusts
1.11Gas, Water & Multiutilities
1.07Automobiles & Parts
1.05Technology Hardware & Equipment
0.60Media
0.60Software & Computer Services
0.57Support Services
0.28Oil Equipment, Services & Distribution
0.27Life Insurance
0.26Tobacco
0.17Mining
0.16Aerospace & Defense
0.13General Industrials
0.13General Retailers
0.12Industrial Engineering
0.12Travel, Leisure & Catering
0.06Nonlife Insurance
0.04Beverages

99.50

Lyxor Index Fund 
APRIL 30, 2019

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

0.701 399 3021 395 238EURACCIONA SA13 546
1.022 037 6811 884 522USDADOBE INC7 895
0.42846 094839 793EURAGEAS18 002
2.625 216 2004 573 800EURAIR LIQUIDE SA44 000
6.5913 129 76613 226 036EURAIRBUS SE107 727
0.29577 548544 035USDALLSTATE CORP6 534
1.232 444 5652 439 355USDALPHABET CLASS - A2 285
1.282 541 9712 584 440USDALPHABET INC2 397
3.486 940 5866 671 734EURAMADEUS IT GROUP SA - A97 865
1.122 239 9001 872 209USDAMAZON.COM INC1 303
0.29577 912597 485DKKAP MOLLER - MAERSK A/S - A532
0.0487 38074 928USDAPPLE INC488
1.232 457 7562 305 010USDARCHER-DANIELS-MIDLAND CO61 758
0.35695 415601 077USDARROW ELECTRONICS INC9 222
5.7211 396 26911 528 784EURBANCO BILBAO VIZCAYA ARGENTARIA SA2 103 409
3.136 241 5425 964 407EURBANCO DE SABADELL SA6 024 654
0.33666 992696 117USDBECTON DICKINSON AND CO3 105
0.701 388 9781 274 610USDBERKSHIRE HATHAWAY INC - B7 183
2.024 019 3313 706 948EURCARREFOUR SA231 395
0.30598 159583 193USDCOGNIZANT TECHNOLOGY SOLUTIONS CORP - A9 188
0.36719 128783 790DKKDANSKE BANK A/S45 479
0.11213 850202 050USDEMERSON ELECTRIC CO3 376
2.785 542 9725 389 935EURENDESA SA249 571
1.533 049 6683 140 893EURENGIE SA230 948
0.561 107 3981 089 318USDEQUITY RESIDENTIAL16 240
2.725 425 0005 605 000EURESSILORLUXOTTICA SA50 000
0.29585 782544 166USDESTEE LAUDER COS INC - A3 821
0.45904 019873 962USDEXXON MOBIL CORP12 620
1.492 967 0082 691 931USDFACEBOOK INC17 193
1.472 932 8242 589 791EURFERROVIAL SA133 553
0.32640 092583 598USDFLEETCOR TECHNOLOGIES INC2 749
4.919 784 6869 722 363EURFORTUM OYJ519 357
0.721 442 3971 434 926USDFRANKLIN RESOURCES INC46 733
0.0116 74715 948EURGRAND CITY PROPERTIES SA799
0.20391 963386 768DKKH LUNDBECK A/S10 451
0.841 670 7741 541 982EURIMERYS SA35 189
0.49983 499986 934EURINTERNATIONAL CONSOLIDATED AIRLINES GROUP SA156 111
0.31625 554566 852USDJPMORGAN CHASE & CO6 041
0.06125 80498 542USDKEYSIGHT TECHNOLOGIES INC1 620
2.364 714 4944 492 832EURKONINKLIJKE PHILIPS NV124 180
0.25496 800478 489USDLIBERTY MEDIA CORP-LIBERTY SIRIUSXM - A13 940
3.697 353 0005 902 500EURL’OREAL SA30 000
1.883 740 4773 546 873EURMAPFRE SA1 398 309
0.601 188 766943 055USDMICRON TECHNOLOGY INC31 675

APRIL 30, 2019
Lyxor Index Fund 

Schedule of Investments

Lyxor Index Fund - Lyxor Stoxx Europe 600 Basic Resources 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)

0.17342 467307 307USDMOODY’S CORP1 952
1.212 403 6282 362 808EURNATURGY ENERGY GROUP SA94 930
0.0486 56788 774EURNOKIAN RENKAAT OYJ2 903
0.821 631 2381 570 497EURORANGE SA116 809
1.613 204 7813 710 970EURORION OYJ - B108 160
0.34675 440684 683DKKPANDORA A/S18 061
0.47930 941920 254USDPUBLIC STORAGE4 717
0.941 864 5821 982 096EURRED ELECTRICA CORP SA100 870
1.543 071 0872 994 970EURREPSOL SA202 980
0.25493 534469 459EURSANOFI6 369
0.38750 318768 386USDSIMON PROPERTY GROUP INC4 841
0.11213 550214 546EURSOLVAY SA1 993
0.06117 13899 074USDSPLUNK INC951
0.951 893 2491 942 369SEKSSAB AB - A562 968
5.6611 286 34611 154 834NOKSTOREBRAND ASA1 502 456
4.979 906 8069 781 462SEKSWEDISH MATCH AB228 166
6.8013 561 08013 890 859EURTELEFONICA SA1 824 688
0.12246 916247 855EURTELENET GROUP HOLDING NV5 218
1.633 254 7063 362 711SEKTELIA CO AB857 479
1.272 533 9702 265 098USDTJX COS INC51 746
4.158 273 7187 834 524EURTOTAL SA166 994
0.911 822 4261 768 250USDUNITEDHEALTH GROUP INC8 763
0.48964 683964 008USDVERIZON COMMUNICATIONS INC18 904
0.25506 473539 782USDVERTEX PHARMACEUTICALS INC3 359
0.14286 846234 172USDWALT DISNEY CO2 347
0.28557 042571 129USDWAYFAIR INC3 850
0.32630 449580 000USDWORKDAY INC3 436

97.13193 636 030188 287 096Total Shares

188 287 096 193 636 030 97.13
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

Other transferable securities

Shares

2.164 310 3013 935 794EURCIE AUTOMOTIVE SA173 383

2.164 310 3013 935 794Total Shares

3 935 794 4 310 301 2.16Total Other transferable securities

192 222 890 197 946 331 99.29Total Investments

APRIL 30, 2019
Lyxor Index Fund 

Lyxor Index Fund - Lyxor Stoxx Europe 600 Basic Resources UCITS ETF

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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9.53Banks 32.29Spain
8.53Nonlife Insurance 18.63France
8.10Fixed Line Telecommunications 17.79United States of America
6.59Aerospace & Defense 8.95Netherlands
6.14Oil & Gas Producers 7.55Sweden
5.84Electricity 6.56Finland
5.69Software & Computer Services 5.66Norway
5.52Gas, Water & Multiutilities 1.19Denmark
4.97Tobacco 0.66Belgium
4.32Personal Goods 0.01Luxembourg
3.97Health Care Equipment & Services 99.29
3.80Support Services
2.88Electronic & Electrical Equipment
2.72Chemicals
2.39General Retailers
2.31Pharmaceuticals & Biotechnology
2.17Construction & Materials
2.16Industrial Engineering
2.02Food & Drug Retailers
1.63Mobile Telecommunications
1.40Real Estate Investment Trusts
1.23Food Producers
0.95Industrial Metals & Mining
0.90Financial Services
0.84Mining
0.64Technology Hardware & Equipment
0.52Media
0.49Travel, Leisure & Catering
0.42Life Insurance
0.29Industrial Transportation
0.28Household Goods & Home Construction
0.04Automobiles & Parts
0.01Real Estate Investment & Services

99.29

Lyxor Index Fund 
APRIL 30, 2019

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

4.58477 855476 080EURAALBERTS INDUSTRIES NV13 653
1.37142 986125 687USDADOBE INC554
9.38977 799873 876EURAIR LIQUIDE SA8 248
4.58477 770482 238EURAIRBUS SE3 920
1.57163 684164 334USDALPHABET CLASS - A153
0.2122 27020 431USDALPHABET INC21
3.43358 217350 539EURAMADEUS IT GROUP SA - A5 051
1.17122 051108 401USDAMAZON.COM INC71
1.39144 679147 883USDAPPLE INC808
1.78185 374184 395EURASM INTERNATIONAL NV3 061
9.08946 877964 477EURBANCO BILBAO VIZCAYA ARGENTARIA SA174 765
2.30240 068229 409EURBANCO DE SABADELL SA231 726
0.1717 38724 726USDBIOGEN INC85
1.48154 513143 804USDCOMCAST CORP3 978
1.33138 665143 025USDCONOCOPHILLIPS2 462
1.32137 287136 732USDDUKE REALTY CORP4 944
4.54472 954440 356EURERSTE GROUP BANK AG13 248
0.9598 88386 593USDFACEBOOK INC573
0.00218212USDGENERAL ELECTRIC CO24
2.59269 697276 014DKKH LUNDBECK A/S7 191
4.64484 107464 977EURIBERDROLA SA59 781
1.53159 780144 786USDJPMORGAN CHASE & CO1 543
2.87299 468285 388EURKONINKLIJKE PHILIPS NV7 888
0.1717 85415 977USDNETFLIX INC54
9.09948 458862 054EUROMV AG19 863
1.28133 993133 048USDORACLE CORP2 714
2.98310 851313 070DKKORSTED A/S4 554
9.37976 732973 986EURREPSOL SA64 556
0.4749 50946 884USDSEI INVESTMENTS CO1 019
4.67487 034480 872SEKSWEDISH MATCH AB11 217
3.08320 706317 389EURTELEFONICA SA43 152
1.79186 364193 225SEKTELIA CO AB49 099
1.35141 210137 013USDUNITEDHEALTH GROUP INC679
0.8689 67875 087USDVERISIGN INC509
0.3233 23531 014USDWASTE MANAGEMENT INC347
1.44149 872145 328USDWORLDPAY INC - A1 433

99.1310 338 0859 999 310Total Shares

9 999 310 10 338 085 99.13
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

9 999 310 10 338 085 99.13Total Investments
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19.80Oil & Gas Producers 31.89Spain
17.45Banks 18.39United States of America
9.38Chemicals 13.81Netherlands
6.25Software & Computer Services 13.63Austria
5.19Support Services 9.38France
4.67Tobacco 6.46Sweden
4.64Electricity 5.57Denmark
4.58Aerospace & Defense 99.13
4.58Industrial Engineering
3.16Technology Hardware & Equipment
3.08Fixed Line Telecommunications
2.98Gas, Water & Multiutilities
2.87Electronic & Electrical Equipment
2.75Pharmaceuticals & Biotechnology
1.79Mobile Telecommunications
1.48Media
1.35Health Care Equipment & Services
1.34General Retailers
1.32Real Estate Investment Trusts
0.47Financial Services

99.13

Lyxor Index Fund 
APRIL 30, 2019

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor Stoxx Europe 600 Chemicals 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

0.961 001 627796 664EURACCIONA SA8 652
0.0989 82390 020NOKADEVINTA ASA 8 926
0.85887 328831 179EURAGEAS16 846
2.562 674 3142 659 716EURAIRBUS SE19 579
1.851 927 0731 833 313EURAMADEUS IT GROUP SA - A24 246
0.21215 889230 797EURAROUNDTOWN SA26 659
0.0220 97216 102EURASM INTERNATIONAL NV309
1.591 661 7101 514 310EURASR NEDERLAND NV37 443
8.508 873 8308 859 803EURBANCO BILBAO VIZCAYA ARGENTARIA SA1 461 446
5.996 245 3046 237 183JPYBRIDGESTONE CORP157 869
6.666 952 1627 404 084EURCAIXABANK SA2 185 069
4.264 447 8414 292 166AUDCALTEX AUSTRALIA LTD232 243
2.392 489 7092 411 590DKKCARLSBERG A/S - B19 290
0.0441 34145 976CZKCEZ AS1 780
0.59613 879585 102AUDCOCA-COLA AMATIL LTD99 111
0.50523 552509 375AUDCSL LTD3 746
0.21219 690229 410JPYDAIWA HOUSE INDUSTRY CO LTD7 865
1.671 743 3331 580 931JPYDENSO CORP40 009
0.26267 215269 503AUDDEXUS30 372
1.721 789 9671 790 042JPYEISAI CO LTD30 889
0.30309 559327 615EURELIA SYSTEM OPERATOR SA/NV4 596
1.421 486 2741 238 555JPYFAST RETAILING CO LTD2 576
4.444 636 5304 455 107JPYFUJITSU LTD63 478
0.0773 73578 111EURGRAND CITY PROPERTIES SA3 139
0.25262 261260 749SEKHOIST FINANCE AB57 875
3.173 310 6263 193 422EURIBERDROLA SA364 790
1.121 170 7441 172 482JPYKAO CORP15 238
5.135 352 8645 444 978EURKONINKLIJKE DSM NV46 896
0.77806 374789 165JPYK’S HOLDINGS CORP90 443
0.42433 791456 188JPYMITSUI FUDOSAN CO LTD18 821
0.36373 387363 681JPYNIPPON BUILDING FUND INC58
1.711 784 9371 897 472JPYNISSAN CHEMICAL CORP40 324
9.139 520 75210 052 748JPYNITTO DENKO CORP177 024
0.77804 592825 506EURNN GROUP NV18 494
0.991 037 7501 182 214EURNOKIA OYJ197 902
0.58603 456632 595JPYPACIFIC METALS CO LTD27 647
1.962 044 7481 893 021EURPORSCHE AUTOMOBIL HOLDING SE - PFD29 504
0.0881 46373 804JPYRENESAS ELECTRONICS CORP15 300
0.72749 187767 325JPYRENGO CO LTD85 405
1.841 924 9521 950 471EURREPSOL SA113 525
4.194 375 8614 338 493CHFROCHE HOLDING AG16 601
1.161 205 6401 205 632EURSAP SE9 389
0.72752 070789 494JPYSAWAI PHARMACEUTICAL CO LTD14 054
4.224 403 0914 268 202JPYSOFTBANK GROUP CORP42 440
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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)

1.031 074 6841 050 427CHFSONOVA HOLDING AG5 329
2.232 329 3462 340 957JPYSUMITOMO MITSUI FINANCIAL GROUP INC64 519
0.26272 022264 278AUDSYDNEY AIRPORT50 719
3.083 217 4773 363 474AUDTABCORP HOLDINGS LTD954 337
3.373 517 3383 701 850EURTELEFONICA SA422 298
0.0769 29869 710AUDVICINITY CENTRES38 762
0.57595 454567 704AUDWOOLWORTHS GROUP LTD26 562

97.05101 266 822101 202 696Total Shares

101 202 696 101 266 822 97.05
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

101 202 696 101 266 822 97.05Total Investments
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Lyxor Index Fund - Lyxor Robotics & AI UCITS ETF
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17.39Banks 37.49Japan
15.97Chemicals 26.36Spain
9.62Automobiles & Parts 10.08Netherlands
7.59Fixed Line Telecommunications 9.59Australia
7.13Pharmaceuticals & Biotechnology 4.19United States of America
6.11Oil & Gas Producers 3.12Germany
5.54Technology Hardware & Equipment 2.39Denmark
3.51Electricity 1.15Belgium
3.08Travel, Leisure & Catering 1.03Switzerland
2.97Beverages 0.99Finland
2.56Aerospace & Defense 0.28Luxembourg
2.20General Retailers 0.25Sweden
1.85Support Services 0.09Norway
1.62Life Insurance 0.04Czech Republic
1.59Nonlife Insurance 97.05
1.16Software & Computer Services
1.12Personal Goods
1.03Health Care Equipment & Services
0.96Construction & Materials
0.72General Industrials
0.69Real Estate Investment & Services
0.68Real Estate Investment Trusts
0.58Mining
0.57Food & Drug Retailers
0.26Industrial Transportation
0.25Financial Services
0.21Household Goods & Home Construction
0.09Media

97.05

Lyxor Index Fund 
APRIL 30, 2019

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

Bonds

0.431 652 8341 638 415USDKSA SUKUK LTD - REGS - 2.894% 20/04/20221 654 000
0.311 179 9221 156 810USDKSA SUKUK LTD - REGS - 3.628% 20/04/20271 170 000

0.742 832 7562 795 225Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.993 799 2474 211 013USDARGENTINE REPUBLIC GOVERNMENT INTERNATIONAL BOND 6.875%
22/04/2021

4 510 000

1.646 282 9407 008 433USDARGENTINE REPUBLIC GOVERNMENT INTERNATIONAL BOND 7.5%
22/04/2026

8 329 000

0.963 685 7723 616 039USDBAHRAIN GOVERNMENT INTERNATIONAL BOND - REGS - 6.75% 20/09/20293 465 000
1.234 715 6804 565 468USDBRAZILIAN GOVERNMENT INTERNATIONAL BOND 5% 27/01/20455 166 000
2.238 560 9578 600 440USDBRAZILIAN GOVERNMENT INTERNATIONAL BOND 5.625% 21/02/20478 701 000
0.552 092 1311 983 301USDCOLOMBIA GOVERNMENT INTERNATIONAL BOND 6.125% 18/01/20411 774 000
0.15562 058563 153USDECUADOR GOVERNMENT INTERNATIONAL BOND - REGS - 10.75%

28/03/2022
500 000

0.562 144 5741 979 407USDECUADOR GOVERNMENT INTERNATIONAL BOND - REGS - 7.875%
23/01/2028

2 215 000

0.662 528 0092 487 508USDEGYPT GOVERNMENT INTERNATIONAL BOND - REGS - 6.125% 31/01/20222 495 000
0.803 078 9882 916 162USDEGYPT GOVERNMENT INTERNATIONAL BOND - REGS - 8.5% 31/01/20473 019 000
6.4224 660 33223 803 505USDINDONESIA GOVERNMENT INTERNATIONAL BOND - REGS - 4.75%

08/01/2026
23 123 000

0.271 035 2451 035 360USDINDONESIA GOVERNMENT INTERNATIONAL BOND - REGS - 4.875%
05/05/2021

1 000 000

0.13499 963500 075USDINTERNATIONAL BANK FOR RECONSTRUCTION & DEVELOPMENT FRN
19/07/2019

500 000

0.10380 163378 878USDINTERNATIONAL FINANCE CORP FRN 15/12/2020380 000
0.542 071 0392 051 618USDLEBANON GOVERNMENT INTERNATIONAL BOND 6.65% 26/02/20302 604 000
0.09327 094332 404USDLEBANON GOVERNMENT INTERNATIONAL BOND 6.85% 23/03/2027396 000
0.03105 979105 726USDLITHUANIA GOVERNMENT INTERNATIONAL BOND - REGS - 6.125%

09/03/2021
100 000

0.03103 595104 253USDLITHUANIA GOVERNMENT INTERNATIONAL BOND - REGS - 7.375%
11/02/2020

100 000

0.14532 182531 379USDMEXICO GOVERNMENT INTERNATIONAL BOND 4% 02/10/2023516 000
5.4020 691 86719 451 101USDMEXICO GOVERNMENT INTERNATIONAL BOND 4.6% 23/01/204621 377 000
0.0141 38039 099USDMEXICO GOVERNMENT INTERNATIONAL BOND 6.05% 11/01/204036 000
1.013 862 1943 854 863USDNIGERIA GOVERNMENT INTERNATIONAL BOND - REGS - 6.5% 28/11/20273 916 000
1.033 938 5263 964 144USDNIGERIA GOVERNMENT INTERNATIONAL BOND - REGS - 7.625% 28/11/20474 098 000
1.234 733 8334 552 405USDOMAN GOVERNMENT INTERNATIONAL BOND - REGS - 5.625% 17/01/20284 968 000
0.582 222 3622 133 312USDOMAN GOVERNMENT INTERNATIONAL BOND - REGS - 6.75% 17/01/20482 446 000
5.3820 643 76920 282 051USDPERUSAHAAN PENERBIT SBSN INDONESIA III - REGS - 4.15% 29/03/202720 268 000
2.308 813 4148 729 936USDPERUVIAN GOVERNMENT INTERNATIONAL BOND 4.125% 25/08/20278 156 000
1.917 321 0796 947 473USDPHILIPPINE GOVERNMENT INTERNATIONAL BOND 3% 01/02/20287 396 000
2.7110 405 19510 067 214USDPHILIPPINE GOVERNMENT INTERNATIONAL BOND 3.7% 02/02/204210 249 000
0.672 568 1032 515 474USDQATAR GOVERNMENT INTERNATIONAL BOND - REGS - 2.375% 02/06/20212 595 000
2.429 268 1949 031 845USDQATAR GOVERNMENT INTERNATIONAL BOND - REGS - 3.25% 02/06/20269 285 000
2.9511 296 28711 029 062USDQATAR GOVERNMENT INTERNATIONAL BOND - REGS - 5.103% 23/04/204810 099 000
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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)

1.264 833 5604 867 639USDREPUBLIC OF SOUTH AFRICA GOVERNMENT INTERNATIONAL BOND
5.65% 27/09/2047

5 144 000

0.883 377 3603 324 345USDRUSSIAN FOREIGN BOND - EUROBOND - REGS - 4.875% 16/09/20233 200 000
4.8218 490 13918 440 233USDSAUDI GOVERNMENT INTERNATIONAL BOND - REGS - 3.25% 26/10/202618 797 000
6.1223 462 24623 296 170USDSAUDI GOVERNMENT INTERNATIONAL BOND - REGS - 4.5% 26/10/204623 734 000
0.562 129 1902 155 728USDSOUTH AFRICA GOVERNMENT INTERNATIONAL BOND 4.3% 12/10/20282 278 000
0.943 610 8823 599 443USDSRI LANKA GOVERNMENT INTERNATIONAL BOND - REGS - 6.2% 11/05/20273 817 000
0.863 289 1483 289 625USDSRI LANKA GOVERNMENT INTERNATIONAL BOND - REGS - 6.85%

03/11/2025
3 289 000

3.6113 841 80013 804 129USDTURKEY GOVERNMENT INTERNATIONAL BOND 5.75% 11/05/204717 597 000
3.4713 299 73413 840 508USDTURKEY GOVERNMENT INTERNATIONAL BOND 6% 25/03/202714 743 000
0.602 316 1382 357 691USDUKRAINE GOVERNMENT INTERNATIONAL BOND - REGS - 7.375%

25/09/2032
2 621 000

2.007 678 0567 596 305USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/20247 012 400
0.001 0221 004USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/20281 000
6.2824 075 01023 925 842USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/202923 335 300
1.084 151 8794 083 900USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/02/20423 837 100
1.064 046 4583 978 640USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/02/20473 946 300
2.9011 110 69510 880 739USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/07/202710 852 300
0.21796 051777 692USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/07/2028774 100
0.271 050 1681 050 189USDUNITED STATES TREASURY NOTE/BOND 0.875% 15/06/20191 052 100
0.00870857USDUNITED STATES TREASURY NOTE/BOND 2.25% 15/08/20461 000
2.8510 932 17110 793 744USDUNITED STATES TREASURY NOTE/BOND 2.75% 15/08/204711 358 100
0.953 661 1063 631 375USDUNITED STATES TREASURY NOTE/BOND 2.75% 15/11/20473 805 600
4.1415 892 30815 502 454USDUNITED STATES TREASURY NOTE/BOND 3% 15/05/204515 668 300
0.19741 628736 371USDUNITED STATES TREASURY NOTE/BOND 3% 15/11/2044731 400
2.258 618 5728 510 351USDUNITED STATES TREASURY NOTE/BOND 3% 15/11/20458 498 400
0.03112 753112 617USDUNITED STATES TREASURY NOTE/BOND 3.125% 15/08/2044108 800
2.077 942 2738 109 348USDUNITED STATES TREASURY NOTE/BOND 3.75% 15/08/20416 920 900

94.52362 433 368358 039 040Total Supranationals, Governments and Local Public Authorities, Debt Instruments

360 834 265 365 266 124 95.26
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

360 834 265 365 266 124 95.26Total Investments

APRIL 30, 2019
Lyxor Index Fund 

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



239The accompanying notes form an integral part of these financial statements.

94.52Governments 26.53United States of America
0.74Financial Services 12.08Indonesia

95.26 10.94Saudi Arabia
7.08Turkey
6.03Qatar
5.55Mexico
4.62Philippines
3.46Brazil
2.63Argentina
2.30Peru
2.03Nigeria
1.82South Africa
1.81Oman
1.80Sri Lanka
1.46Egypt
0.96Bahrain
0.88Russia
0.74Cayman Islands
0.71Ecuador
0.63Lebanon
0.60Ukraine
0.55Colombia
0.05Lithuania

95.26

Lyxor Index Fund 
APRIL 30, 2019

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, 2019, 57 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 USD Liquid Investment Grade Corporate Bonds UCITS ETF
• Lyxor Index Fund - Lyxor BofAML $ High Yield Bond 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 SG Japan Quality Income UCITS ETF 
• Lyxor Index Fund - Lyxor Ultra Long Duration Euro Govt FTSE MTS 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 BofAML € High Yield Ex-Financial Bond UCITS ETF
• Lyxor Index Fund - Lyxor EuroMTS 10Y Spain BONO Government Bond (DR) UCITS ETF
• Lyxor Index Fund - Lyxor J.P. Morgan Multi-factor Europe Index UCITS ETF
• Lyxor Index Fund - Lyxor J.P. Morgan Multi-factor World Index UCITS ETF
• Lyxor Index Fund - Lyxor SG Global Value Beta UCITS ETF
• Lyxor Index Fund - Lyxor FTSE UK Quality Low Vol Dividend (DR) UCITS ETF 
• Lyxor Index Fund - Lyxor Stoxx Europe Select Dividend 30 UCITS ETF
• Lyxor Index Fund - Lyxor Smart Cash
• Lyxor Index Fund - Lyxor Alpha Plus Fund 
• Lyxor Index Fund - Lyxor BTP Monthly (-1x) Inverse UCITS ETF 
• Lyxor Index Fund - Lyxor Bund Daily (-1x) Inverse UCITS ETF 
• Lyxor Index Fund - Lyxor 10Y US Treasury Daily (-1x) Inverse UCITS ETF 
• Lyxor Index Fund - Crystal Europe Equity 
• Lyxor Index Fund - Lyxor FTSE USA Infrastructure UCITS ETF
• Lyxor Index Fund - Lyxor FTSE Developed Europe Infrastructure UCITS ETF 

Notes 
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• Lyxor Index Fund - Lyxor Italia Bond PIR (DR) UCITS ETF 
• Lyxor Index Fund - Lyxor Privex UCITS ETF
• Lyxor Index Fund - Lyxor FTSE EPRA/NAREIT Developed Europe 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
• 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 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).
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 “I” Shares: Class of Shares dedicated to Institutional Investors within the meaning of the article 174 (2) c) of the
amended Law of December 17, 2010 on undertakings for collective investment 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
amended Law of December 17, 2010 on undertakings for collective investment 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).
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
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Notes to the financial statements (continued)

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).
Swing Pricing may apply to some Classes of Shares (referred to with the letter “W”) as an alternative structure of fees
linked to the subscriptions and redemptions.
The following Sub-Funds have been launched:

• Lyxor Index Fund – Lyxor Ultra Long Duration Euro Govt FTSE MTS 25+Y (DR) UCITS ETF on November 8, 2018, 
• Lyxor Index Fund - Lyxor FTSE EPRA/NAREIT Global Developed UCITS ETF on November 8, 2018.
• Lyxor Index Fund – Lyxor Stoxx Europe Select Dividend 30 UCITS ETF on November 22, 2018, 
• Lyxor Index Fund – Lyxor Privex UCITS ETF on November 22, 2018, 
• Lyxor Index Fund - Lyxor FTSE EPRA/NAREIT Developed Europe UCITS ETF on November 22, 2018, 
• Lyxor Index Fund - Lyxor FTSE EPRA/NAREIT United States UCITS ETF on November 22, 2018, 
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• Lyxor Index Fund - Lyxor Stoxx Europe 600 Food & Beverage UCITS ETF on January 17, 2019,
• Lyxor Index Fund - Lyxor Stoxx Europe 600 Healthcare UCITS ETF on January 17, 2019,
• Lyxor Index Fund - Lyxor Stoxx Europe 600 Oil & Gas UCITS ETF on January 17, 2019,
• Lyxor Index Fund - Lyxor Stoxx Europe 600 Technology UCITS ETF on January 17, 2019,
• Lyxor Index Fund - Lyxor Stoxx Europe 600 Telecommunications UCITS ETF on January 17, 2019,
• Lyxor Index Fund - Lyxor Stoxx Europe 600 Utilities UCITS ETF on January 17, 2019,
• Lyxor Index Fund - Lyxor Stoxx Europe 600 Banks UCITS ETF on January 17, 2019,
• Lyxor Index Fund - Lyxor Stoxx Europe 600 Basic Resources UCITS ETF on January 17, 2019,
• Lyxor Index Fund - Lyxor Stoxx Europe 600 Construction & Materials UCITS ETF on January 31, 2019,
• Lyxor Index Fund - Lyxor Stoxx Europe 600 Financial Services UCITS ETF on January 31, 2019,
• Lyxor Index Fund - Lyxor Stoxx Europe 600 Industrial Goods & Services UCITS ETF on January 31, 2019,
• Lyxor Index Fund - Lyxor Stoxx Europe 600 Insurance UCITS ETF on January 31, 2019,
• Lyxor Index Fund - Lyxor Stoxx Europe 600 Media UCITS ETF on January 31, 2019,
• Lyxor Index Fund - Lyxor Stoxx Europe 600 Personal & Household Goods UCITS ETF on January 31, 2019,
• Lyxor Index Fund - Lyxor Stoxx Europe 600 Retail UCITS ETF on January 31, 2019,
• Lyxor Index Fund - Lyxor Stoxx Europe 600 Travel & Leisure UCITS ETF on January 31, 2019,
• Lyxor Index Fund - Lyxor Stoxx Europe 600 Automobiles & Parts UCITS ETF on January 31, 2019,
• Lyxor Index Fund - Lyxor Stoxx Europe 600 Chemicals UCITS ETF on January 31, 2019.

The following Shares Classes have been launched:
• Lyxor Ultra Long Duration Euro Govt FTSE MTS 25+Y (DR) UCITS ETF by activation of the Classes of Share “Acc”

and “Dist” on November 8, 2018,
• Lyxor FTSE EPRA/NAREIT Global Developed UCITS ETF by activation of the classes of Share “Dist EUR” and

“Dist USD” on November 8, 2018,
• Lyxor Stoxx Europe Select Dividend 30 UCITS ETF by activation of the class of Share “Dist” on November 22, 2018,
• Lyxor Privex UCITS ETF by activation of the class of Share “Dist” on November 22, 2018,
• Lyxor FTSE EPRA/NAREIT Developed Europe UCITS ETF by activation of the class of Share “Dist” on November

22, 2018,
• Lyxor FTSE EPRA/NAREIT United States UCITS ETF by activation of the classes of Share “Dist EUR” and “Dist

USD” on November 22, 2018,
• Lyxor Index Fund - Lyxor Stoxx Europe 600 Food & Beverage UCITS ETF by activation of the class of Share “Acc”

on January 17, 2019,
• Lyxor Index Fund - Lyxor Stoxx Europe 600 Healthcare UCITS ETF by activation of the class of Share “Acc” on

January 17, 2019,
• Lyxor Index Fund - Lyxor Stoxx Europe 600 Oil & Gas UCITS ETF by activation of the class of Share “Acc” on

January 17, 2019,
• Lyxor Index Fund - Lyxor Stoxx Europe 600 Technology UCITS ETF by activation of the class of Share “Acc” on

January 17, 2019,
• Lyxor Index Fund - Lyxor Stoxx Europe 600 Telecommunications UCITS ETF  by activation of the class of Share “Acc”

on January 17, 2019,
• Lyxor Index Fund - Lyxor Stoxx Europe 600 Utilities UCITS ETF by activation of the class of Share “Acc” on February

05, 2019,
• Lyxor Index Fund - Lyxor Stoxx Europe 600 Banks UCITS ETF by activation of the class of Share “Acc” on January

17, 2019,
• Lyxor Index Fund - Lyxor Stoxx Europe 600 Basic Resources UCITS ETF by activation of the class of Share “Acc”

on January 17, 2019,



Notes to the financial statements (continued)

244

Lyxor Index Fund
APRIL 30, 2019

• Lyxor Index Fund - Lyxor Stoxx Europe 600 Construction & Materials UCITS ETF by activation of the class of Share
“Acc” on January 31, 2019,

• Lyxor Index Fund - Lyxor Stoxx Europe 600 Financial Services UCITS ETF by activation of the class of Share “Acc”
on January 31, 2019,

• Lyxor Index Fund - Lyxor Stoxx Europe 600 Industrial Goods & Services UCITS ETF by activation of the class of
Share “Acc” on January 31, 2019,

• Lyxor Index Fund - Lyxor Stoxx Europe 600 Insurance UCITS ETF by activation of the class of Share “Acc” on
January 31, 2019,

• Lyxor Index Fund - Lyxor Stoxx Europe 600 Media UCITS ETF by activation of the class of Share “Acc” on January
31, 2019,

• Lyxor Index Fund - Lyxor Stoxx Europe 600 Personal & Household Goods UCITS ETF by activation of the class of
Share “Acc” on January 31, 2019,

• Lyxor Index Fund - Lyxor Stoxx Europe 600 Retail UCITS ETF by activation of the class of Share “Acc” on January
31, 2019,

• Lyxor Index Fund - Lyxor Stoxx Europe 600 Travel & Leisure UCITS ETF by activation of the class of Share “Acc”
on January 31, 2019,

• Lyxor Index Fund - Lyxor Stoxx Europe 600 Automobiles & Parts UCITS ETF by activation of the class of Share “Acc”
on January 31, 2019,

• Lyxor Index Fund - Lyxor Stoxx Europe 600 Chemicals UCITS ETF by activation of the class of Share “Acc” on
January 31, 2019.

The following Sub-Funds have been renamed:
• Lyxor Index Fund - Lyxor BTP Daily (-1x) Inverse UCITS ETF into Lyxor Index Fund - Lyxor BTP Monthly (-1x)

Inverse UCITS ETF on December 5, 2018.

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.
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,
2019, such securities are valued with the closing prices of April 30, 2019 for all Sub-Funds. 
The securities held by the sub-fund Lyxor SG Japan Equity were valued based on the latest available closing prices as at
April 26, 2019.
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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.

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.
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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”. 
For the Sub-Funds Lyxor Index Fund - Lyxor J.P. Morgan Multi-factor Europe Index UCITS ETF, the swap has a reset on
daily basis on close. At each end of day, the daily performance of basket (European shares only) and the daily performance
of index (European index) is calculated and a global amount of reset is paid or received by the Sub-Fund and adjustment
is made at the same time to the basket to maintain assets:

• 100% in basket,
• 0% in Marked To Market of swap.

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 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 annual management fees rates applicable at April 30, 2019 are as follows:

Sub-Funds Currency Class of shares
Management 

fee (p.a.)

Lyxor Index Fund - Lyxor Core Stoxx Europe 600 (DR) EUR SE 0.07%
SE-W 0.08%
UCITS ETF Acc 0.07%
UCITS ETF Monthly Hedged to EUR - Dist 0.15%

Lyxor Index Fund - Lyxor Core Euro Stoxx 300 (DR) EUR IE 0.14%
OE 0.05%
SE 0.07%
UCITS ETF Acc 0.07%
UCITS ETF Dist 0.07%
UCITS ETF Monthly Hedged to GBP - Acc 0.15%

Lyxor Index Fund - Lyxor Core Euro Stoxx 50 (DR) EUR IE 0.14%
SE 0.07%
UCITS ETF Acc 0.07%

Lyxor Index Fund - Lyxor USD Liquid Investment Grade Corporate Bonds UCITS ETF USD Dist 0.09%
Monthly Hedged to EUR - Dist 0.20%

Lyxor Index Fund - Lyxor BofAML $ High Yield Bond UCITS ETF USD Dist 0.30%
Monthly Hedged to EUR - Dist 0.40%

Lyxor Index Fund - Lyxor $ Floating Rate Note UCITS ETF USD Dist 0.10%
Monthly Hedged to CHF - Dist 0.15%
Monthly Hedged to EUR - Dist 0.15%
Monthly Hedged to GBP - Dist 0.15%

Lyxor Index Fund - Lyxor EuroMTS 1-3Y Italy BTP Government Bond (DR) UCITS ETF EUR Acc 0.17%
Lyxor Index Fund - Lyxor EuroMTS 10Y Italy BTP Government Bond (DR) UCITS ETF EUR Acc 0.17%
Lyxor Index Fund - Lyxor MSCI EMU Growth (DR) UCITS ETF EUR Dist 0.40%
Lyxor Index Fund - Lyxor MSCI EMU Small Cap (DR) UCITS ETF EUR Dist 0.40%
Lyxor Index Fund - Lyxor MSCI EMU Value (DR) UCITS ETF EUR Dist 0.40%
Lyxor Index Fund - Lyxor BofAML $ Short Term High Yield Bond UCITS ETF USD Dist 0.30%

Monthly Hedged to EUR - Dist 0.40%
Lyxor Index Fund - Lyxor BofAML € Short Term High Yield Bond UCITS ETF EUR Dist 0.30%
Lyxor Index Fund - Lyxor SG Japan Quality Income UCITS ETF JPY Dist 0.45%
Lyxor Index Fund - Lyxor Ultra Long Duration Euro Govt FTSE MTS 25+Y (DR) UCITS ETF EUR Acc 0.10%

Lyxor Index Fund - Lyxor EuroMTS Covered Bond Aggregate UCITS ETF EUR Dist 0.17%
Lyxor Index Fund - Lyxor Global Gender Equality (DR) UCITS ETF USD Acc 0.20%

EUR Monthly Hedged to EUR - Acc 0.30%
Lyxor Index Fund - Lyxor BofAML € High Yield Ex-Financial Bond UCITS ETF EUR Acc 0.45%
Lyxor Index Fund - Lyxor EuroMTS 10Y Spain BONO Government Bond (DR) UCITS ETF EUR Acc 0.17%
Lyxor Index Fund - Lyxor J.P. Morgan Multi-factor Europe Index UCITS ETF EUR Acc 0.40%
Lyxor Index Fund - Lyxor J.P. Morgan Multi-factor World Index UCITS ETF USD Acc 0.40%
Lyxor Index Fund - Lyxor SG Global Value Beta UCITS ETF USD Acc 0.40%
Lyxor Index Fund - Lyxor FTSE UK Quality Low Vol Dividend (DR) UCITS ETF GBP Dist 0.19%
Lyxor Index Fund - Lyxor Stoxx Europe Select Dividend 30 UCITS ETF EUR Dist 0.30%
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Sub-Funds Currency Class of shares
Management fee

(p.a.)

Lyxor Index Fund - Lyxor Smart Cash EUR IE 0.04%
USD IU 0.11%
GBP IG 0.06%
EUR UCITS ETF C-EUR 0.05%
GBP UCITS ETF C-GBP 0.05%
USD UCITS ETF C-USD 0.10%

Lyxor Index Fund - Lyxor Alpha Plus Fund * EUR IE-D 0.35%
Lyxor Index Fund - Lyxor BTP Monthly (-1x) Inverse UCITS ETF EUR Acc 0.40%
Lyxor Index Fund - Lyxor Bund Daily (-1x) Inverse UCITS ETF EUR Acc 0.15%
Lyxor Index Fund - Lyxor 10Y US Treasury Daily (-1x) Inverse UCITS ETF USD Acc 0.20%
Lyxor Index Fund - Crystal Europe Equity * EUR IE 0.89%

OE 0.84%
Lyxor Index Fund - Lyxor FTSE USA Infrastructure UCITS ETF USD Dist 0.50%
Lyxor Index Fund - Lyxor FTSE Developed Europe Infrastructure UCITS ETF EUR Dist 0.50%
Lyxor Index Fund - Lyxor Italia Bond PIR (DR) UCITS ETF EUR Acc 0.44%
Lyxor Index Fund - Lyxor Privex UCITS ETF EUR Dist 0.70%
Lyxor Index Fund - Lyxor FTSE EPRA/NAREIT Developed Europe UCITS ETF EUR Dist 0.40%
Lyxor Index Fund - Lyxor FTSE EPRA/NAREIT United States UCITS ETF EUR Dist EUR 0.40%

USD Dist USD 0.40%
Lyxor Index Fund - Lyxor FTSE EPRA/NAREIT Global Developed UCITS ETF EUR Dist EUR 0.45%

USD Dist USD 0.45%
Lyxor Index Fund - Lyxor Stoxx Europe 600 Construction & Materials UCITS ETF EUR Acc 0.30%
Lyxor Index Fund - Lyxor Stoxx Europe 600 Financial Services UCITS ETF EUR Acc 0.30%
Lyxor Index Fund - Lyxor Stoxx Europe 600 Food & Beverage UCITS ETF EUR Acc 0.30%
Lyxor Index Fund - Lyxor Stoxx Europe 600 Healthcare UCITS ETF EUR Acc 0.30%
Lyxor Index Fund - Lyxor Stoxx Europe 600 Industrial Goods & Services UCITS ETF EUR Acc 0.30%
Lyxor Index Fund - Lyxor Stoxx Europe 600 Insurance UCITS ETF EUR Acc 0.30%
Lyxor Index Fund - Lyxor Stoxx Europe 600 Media UCITS ETF EUR Acc 0.30%
Lyxor Index Fund - Lyxor Stoxx Europe 600 Oil & Gas UCITS ETF EUR Acc 0.30%
Lyxor Index Fund - Lyxor Stoxx Europe 600 Personal & Household Goods UCITS ETF EUR Acc 0.30%
Lyxor Index Fund - Lyxor Stoxx Europe 600 Retail UCITS ETF EUR Acc 0.30%
Lyxor Index Fund - Lyxor Stoxx Europe 600 Technology UCITS ETF EUR Acc 0.30%
Lyxor Index Fund - Lyxor Stoxx Europe 600 Telecommunications UCITS ETF EUR Acc 0.30%
Lyxor Index Fund - Lyxor Stoxx Europe 600 Travel & Leisure UCITS ETF EUR Acc 0.30%
Lyxor Index Fund - Lyxor Stoxx Europe 600 Utilities UCITS ETF EUR Acc 0.30%
Lyxor Index Fund - Lyxor Stoxx Europe 600 Automobiles & Parts UCITS ETF EUR Acc 0.30%
Lyxor Index Fund - Lyxor Stoxx Europe 600 Banks UCITS ETF EUR Acc 0.30%
Lyxor Index Fund - Lyxor Stoxx Europe 600 Basic Resources UCITS ETF EUR Acc 0.30%
Lyxor Index Fund - Lyxor Stoxx Europe 600 Chemicals UCITS ETF EUR Acc 0.30%

Lyxor Index Fund - Lyxor Robotics & AI UCITS ETF USD Acc 0.40%
Lyxor Index Fund - Lyxor iBoxx $ Liquid Emerging Markets Sovereigns UCITS ETF USD Dist 0.30%

EUR Monthly Hedged to EUR-Dist 0.40%

* The total management fees includes the investment management fees paid to the investment manager.
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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.

Futures contracts7 -
As at April 30, 2019, the Company holds the following open futures contracts:

EUREUR

Unrealised
appreciation/
depreciationCommitment

Number of
contracts

sold

Number of
contracts

boughtMaturityMarketDetails
Currency
contract

Underlying
nature

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

4 8002 554 200-132Jun-19EUREX-DEUTSCHLANDSTOXX EUROP 600 FUTEURIndex
91 6501 649 150-100Jun-19EUREX-DEUTSCHLANDASS GENERALI SPAEURSecurity

1 763 15919 912 446-2 320May-19EUREX-DEUTSCHLANDNESTLE SACHFSecurity
267 9518 577 058-1 000Jun-19EUREX-DEUTSCHLANDNESTLE SACHFSecurity

(177 745)11 744 540-500Jun-19EUREX-DEUTSCHLANDROCHE HOLDING AGCHFSecurity
(2 406)1 716 765-200May-19EUREX-DEUTSCHLANDSWISS RE AGCHFSecurity

(100)2 842 107-1 000Jun-19EUREX-DEUTSCHLANDZURICH INSURANCE AGCHFSecurity

1 947 30948 996 266

Notes to the financial statements (continued)
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EUREUR

Unrealised
appreciation/
depreciationCommitment

Number of
contracts

sold

Number of
contracts

boughtMaturityMarketDetails
Currency
contract

Underlying
nature

Lyxor Index Fund - Lyxor Core Euro Stoxx 50 (DR)

2 190552 320-16Jun-19EUREX-DEUTSCHLANDEURO STOXX 50EURIndex

2 190552 320

EUREUR

Unrealised
appreciation/
depreciationCommitment

Number of
contracts

sold

Number of
contracts

boughtMaturityMarketDetails
Currency
contract

Underlying
nature

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

1 120138 080-4Jun-19EUREX-DEUTSCHLANDEURO STOXX 50EURIndex

1 120138 080

EUREUR

Unrealised
appreciation/
depreciationCommitment

Number of
contracts

sold

Number of
contracts

boughtMaturityMarketDetails
Currency
contract

Underlying
nature

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

1 290345 200-10Jun-19EUREX-DEUTSCHLANDEURO STOXX 50EURIndex

1 290345 200

EUREUR

Unrealised
appreciation/
depreciationCommitment

Number of
contracts

sold

Number of
contracts

boughtMaturityMarketDetails
Currency
contract

Underlying
nature

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

460276 160-8Jun-19EUREX-DEUTSCHLANDEURO STOXX 50EURIndex

460276 160

EUREUR

Unrealised
appreciation/
depreciationCommitment

Number of
contracts

sold

Number of
contracts

boughtMaturityMarketDetails
Currency
contract

Underlying
nature

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

4 7101 104 640-32Jun-19EUREX-DEUTSCHLANDEURO STOXX 50EURIndex

4 7101 104 640
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Forward foreign exchange contracts8 -
As at April 30, 2019, the Company holds the following open forward foreign exchange contracts:

EUREUR

Unrealised
appreciation/
depreciationCommitment

Number of
contracts

sold

Number of
contracts

boughtMaturityMarketDetails
Currency
contract

Underlying
nature

Lyxor Index Fund - Lyxor Italia Bond PIR (DR) UCITS ETF

(20 020)3 456 18026-Jun-19EUREX-DEUTSCHLANDEURO BOBLEURInterest rate
(13 140)991 8606-Jun-19EUREX-DEUTSCHLANDEURO BUNDEURInterest rate

(3 300)3 357 60030-Jun-19EUREX-DEUTSCHLANDEURO SCHATZEURInterest rate

(36 460)7 805 640

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

EUR

Unrealised
appreciation/
depreciation

Maturity dateSalePurchase

-03-May-194 565 948EUR5 213 125CHF
(1 067)03-May-1950 892EUR56 900CHF

-03-May-19942 329EUR7 034 958DKK
98 64203-May-195 270 025CHF4 713 498EUR

14503-May-196 991 158DKK936 591EUR
103-May-1943 800DKK5 868EUR

(27 693)03-May-197 292 207GBP8 454 292EUR
46803-May-193 933 904NOK406 342EUR

33 09603-May-1915 267 564SEK1 466 057EUR
-03-May-198 422 200EUR7 239 807GBP

19903-May-1960 751EUR52 400GBP
-03-May-19401 848EUR3 894 104NOK

(4)03-May-194 110EUR39 800NOK
-03-May-19157 427EUR675 300PLN
-03-May-191 409 316EUR15 013 864SEK

(542)03-May-1924 354EUR253 700SEK
(796)06-May-19709 800PLN164 605EUR

3906-May-198 001EUR34 500PLN
1 04004-Jun-195 213 125CHF4 567 524EUR

2504-Jun-197 034 958DKK942 478EUR
39204-Jun-197 239 807GBP8 413 068EUR

3104-Jun-193 894 104NOK401 252EUR
2004-Jun-19675 300PLN157 165EUR

-04-Jun-1915 013 864SEK1 409 069EUR

103 996
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Notes to the financial statements (continued)

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

EUR

Unrealised
appreciation/
depreciation

Maturity dateSalePurchase

-03-May-191 978 556GBP2 301 556EUR
7 72903-May-192 281 834EUR1 968 399GBP

403-May-1913 337EUR11 477GBP
2103-May-196 385EUR5 507GBP
2704-Jun-192 301 556EUR1 980 645GBP

-04-Jun-19108 602EUR93 461GBP

7 781

Lyxor Index Fund - Lyxor Global Gender Equality (DR) UCITS ETF

USD

Unrealised
appreciation/
depreciation

Maturity dateSalePurchase

-03-May-19104 144EUR165 821AUD
-03-May-196 740EUR10 159CAD
-03-May-195 688EUR6 494CHF
-03-May-197 959EUR59 416DKK

63303-May-19165 821AUD104 689EUR

(681)

EUR 503 019 USD 565 256 04-Jun-19 40
EUR 49 125 SEK 523 435 04-Jun-19 5
EUR 20 246 NOK 196 489 04-Jun-19 2
EUR 5 654 HKD 49 824 04-Jun-19 1
EUR 107 738 GBP 92 713 04-Jun-19 6
EUR 7 960 DKK 59 416 04-Jun-19 -
EUR 5 690 CHF 6 494 04-Jun-19 1
EUR 6 727 CAD 10 159 04-Jun-19 2
EUR 103 936 AUD 165 821 04-Jun-19 1
USD 565 256 EUR 504 414 03-May-19 -
SEK 523 435 EUR 49 134 03-May-19 -
NOK 196 489 EUR 20 276 03-May-19 -
HKD 49 824 EUR 5 667 03-May-19 -
GBP 92 713 EUR 107 855 03-May-19 -
EUR 502 112 USD 565 256 03-May-19 (2 412)
EUR 50 262 SEK 523 435 03-May-19 1 272
EUR 20 296 NOK 196 489 03-May-19 26
EUR 5 643 HKD 49 824 03-May-19 (25)
EUR 107 488 GBP 92 713 03-May-19 (395)
EUR 7 960 DKK 59 416 03-May-19 1
EUR 5 808 CHF 6 494 03-May-19 136
EUR 6 760 CAD 10 159 03-May-19 25
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Securities lending9 -
As at April 30, 2019, the market value of securities lent is as follows:

The counterparty of the securities lending contracts is Société Générale (FR).
Counterparty’s countries are listed following the ISO 3166-1 standard.

Safekeeping of collateral received by the collective investment undertaking as part of securities financing
transactions

As at April 30, 2019, the collateral covered the market value of the securities lent into the following Sub-Funds:

Sub-Fund Currency
Market value of 

securities lent (1)

Lyxor Index Fund - Lyxor MSCI EMU Growth (DR) UCITS ETF EUR 357 744
Lyxor Index Fund - Lyxor MSCI EMU Small Cap (DR) UCITS ETF EUR 25 757 698
Lyxor Index Fund - Lyxor MSCI EMU Value (DR) UCITS ETF EUR 1 976 678
Lyxor Index Fund - Lyxor Smart Cash EUR 31 299 639

59 391 759

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

Instrument Type Issuer Name Currency

Collateral Amount 
Received 

(in Sub-Fund Currency)

Equity HERMES INTERNATIONAL EUR 10 362 598
Equity INTESA SANPAOLO EUR 8 010 677
Equity SWATCH GROUP AG CHF 6 567 217
Equity CARREFOUR SA EUR 2 776 786
Equity PERNOD RICARD SA EUR 616 895
Equity AIR LIQUIDE SA EUR 398 921
Equity UBISOFT ENTERTAINMENT EUR 166 678

28 899 772

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

Instrument Type Issuer Name Currency

Collateral Amount 
Received 

(in Sub-Fund Currency)

Equity Suez EUR 479 833
Equity WPX ENERGY INC USD 12 163
Equity Orange EUR 140

492 136

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

Instrument Type Issuer Name Currency

Collateral Amount 
Received 

(in Sub-Fund Currency)

Equity ENGIE EUR 2 223 260
Equity PERNOD RICARD SA EUR 198 693
Equity THALES SA EUR 10 645
Equity NATIXIS EUR 105

2 432 702

(1) The amount of assets engaged in securities lending transactions is equal to the market value of the securities loaned at the closing date.
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Data on reuse of collateral
Non-cash collateral received by the Company may not be sold, re-invested or pledged.
Safekeeping of collateral granted by the collective investment undertaking as part of securities financing
transactions

Index Swaps10 -
As at April 30, 2019, 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).

(expressed in USD)
Market Value

CurrencyUnderlyingMaturity DateNotional

Lyxor Index Fund - Lyxor USD Liquid Investment Grade Corporate Bonds UCITS ETF

(158 467 420)USDBasket of securities16/08/19-
165 067 662USDLyxor USD Liquid Investment Grade Corporate Bonds16/08/19160 097 841

6 600 242

(expressed in USD)
Market Value

CurrencyUnderlyingMaturity DateNotional

Lyxor Index Fund - Lyxor BofAML $ High Yield Bond UCITS ETF

(132 978 661)USDBasket of securities02/07/19-
138 009 979USDLyxor BofAML $ High Yield Bond UCITS ETF02/07/19138 556 125

5 031 318

(expressed in USD)
Market Value

CurrencyUnderlyingMaturity DateNotional

Lyxor Index Fund - Lyxor $ Floating Rate Note UCITS ETF

(239 453 952)USDBasket of securities09/04/20-
185 833 729USDBloomberg Barclays US Corporate FRN 2-7 Year Total

Return Index Unhedged USD
09/04/20185 115 565   

48 176 448USDBloomberg Barclays US Corporate FRN 2-7 Year Total
Return Index Hedged EUR

09/04/2048 259 386   

9 088 298USDBloomberg Barclays US Corporate FRN 2-7 Year Total
Return Index Hedged CHF

09/04/209 219 454   

5 522 374USDBloomberg Barclays US Corporate FRN 2-7 Yr Total
Return Index Hedged GBP

09/04/205 528 534   

9 166 897
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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 JPY)
Market Value

CurrencyUnderlyingMaturity DateNotional

Lyxor Index Fund - Lyxor SG Japan Quality Income UCITS ETF

(117 056 091)JPYBasket of securities30/06/19-
117 819 037JPYSG Japan Quality Income Index NTR30/06/19111 434 614

762 946

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

Lyxor Index Fund - Lyxor EuroMTS Covered Bond Aggregate UCITS ETF

(135 293 864)EURBasket of securities11/12/19-
137 968 519EURFTSE MTS Covered Bond (Mid Price) Index11/12/19135 951 623

2 674 655

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

Lyxor Index Fund - Lyxor BofAML € High Yield Ex-Financial Bond UCITS ETF

(107 442 869)EURBasket of securities27/11/19-
109 091 617EURBofA Merrill Lynch BB-CCC Euro Developed Markets

Non-Financial High Yield Constrained
27/11/19105 620 037

1 648 748

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

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

(122 879 030)EURBasket of securities30/05/19-
124 882 301EURBofA Merrill Lynch BB-CCC 1-3 Year Euro Developed

Markets High Yield Constrained Index
30/05/19123 443 166

2 003 271

(expressed in USD)
Market Value

CurrencyUnderlyingMaturity DateNotional

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

(61 076 796)USDBasket of securities30/05/19-
63 377 001USDBofA Merrill Lynch BB-CCC 1-3 Year US High Yield

Constrained Index
30/05/1963 017 158

2 300 205
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The counterparty of the swaps is J.P. Morgan (GB).

The counterparty of the swaps is J.P. Morgan (GB).

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

(129 066 120)EURBasket of securities20/09/19-
132 651 898EURSG Global Value Beta Net Total Return Index20/09/19123 743 602

3 585 778

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

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

(149 251 834)EURBasket of securities20/02/20-
150 187 050EURSTXE SD 30 EUR NRT20/02/20146 823 710

935 216

(expressed in USD)
Market Value

CurrencyUnderlyingMaturity DateNotional

Lyxor Index Fund - Lyxor J.P. Morgan Multi-factor World Index UCITS ETF

51 418USDJ.P. Morgan Multi-factor World Index24/03/20205 670

51 418

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

Lyxor Index Fund - Lyxor Smart Cash

825 580 662   06/05/19 Eonia Index EUR 818 209 096
- 06/05/19 Basket of securities EUR (1 120 803 161)

13 495 000   06/05/19 Sonia Index EUR 16 008 110
282 149 149   06/05/19 Fed Funds Index EUR 266 661 413

(19 924 542)

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

Lyxor Index Fund - Lyxor J.P. Morgan Multi-factor Europe Index UCITS ETF

0EURJ.P. Morgan Multi-factor Europe Index31/12/19381 380

0
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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 USD)
Market Value

CurrencyUnderlyingMaturity DateNotional

Lyxor Index Fund - Lyxor 10Y US Treasury Daily (-1x) Inverse UCITS ETF

5 839 448USDSGI Short x1 10Y U.S. Treasury Note Futures Index11/12/195 947 087
(5 612 907)USDBasket of securities11/12/19-

226 541

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

Lyxor Index Fund - Crystal Europe Equity

(15 223 203)EURBasket of securities20/11/19-
15 317 873EURLyxor Crystal Dynamic LS Strategy EUR20/11/1935 000 000

94 670

(expressed in USD)
Market Value

CurrencyUnderlyingMaturity DateNotional

Lyxor Index Fund - Lyxor FTSE USA Infrastructure UCITS ETF

1 206 448USDFTSE USA Core Infr Cp Nt20/03/201 161 462
(1 150 869)USDBasket of securities20/03/20-

55 579

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

Lyxor Index Fund - Lyxor Bund Daily (-1x) Inverse UCITS ETF

343 361 575EURSGI Short x1 Euro Bund Futures Index25/11/19358 428 874
(336 651 102)EURBasket of securities25/11/19-

6 710 473

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

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

31 993 773EURSGI Short x1 Euro BTP Futures Index25/11/1934 315 162
(31 332 576)EURBasket of securities25/11/19-

661 197
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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 Privex UCITS ETF

(22 828 980)EURBasket of securities20/09/19-
23 300 064EURPrivateEqtyTrU20/09/1921 900 732

471 084

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

Lyxor Index Fund - Lyxor FTSE EPRA/NAREIT Developed Europe UCITS ETF

12 310 504EUREPRA EUROPE NET RTN IDX20/03/2011 443 267
(12 249 583)EURBasket of securities20/03/20-

60 921

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

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

13 201 261EUREPRA/NAREIT US NET $20/09/1913 146 067
(12 818 648)EURBasket of securities20/09/19-

382 613

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

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

(111 607 633)EURBasket of securities20/09/19-
116 399 089EURFTSE E/N Dev Net TRI USD20/09/19106 570 235

4 791 456

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

Lyxor Index Fund - Lyxor FTSE Developed Europe Infrastructure UCITS ETF

10 750 455EURFTSE Developed europe Core Infr Nt20/03/2010 653 769
(10 655 226)EURBasket of securities20/03/20-

95 229
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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

17 954 942EURSTXE 600 FnSv EUR NRt20/01/2016 067 108
(17 847 116)EURBasket of securities20/01/20-

107 826

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

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

107 375 386EURSTXE 600 Fd&Bv EUR NRT20/01/2099 421 714
(105 946 075)EURBasket of securities20/01/20-

1 429 311

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

Lyxor Index Fund - Lyxor Stoxx Europe 600 Healthcare UCITS ETF

336 124 348EURSTXE 600 HECR EUR NRT20/01/20326 735 536
(334 398 357)EURBasket of securities20/01/20-

1 725 991

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

Lyxor Index Fund - Lyxor Stoxx Europe 600 Industrial Goods & Services UCITS ETF

24 585 178EURSTXE 600 Ig&S EUR NRT20/01/2021 622 287
(24 451 998)EURBasket of securities20/01/20-

133 180

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

Lyxor Index Fund - Lyxor Stoxx Europe 600 Construction & Materials UCITS ETF

15 255 921EURSTXE 600 Cn&Mt EUR NRt20/01/2013 050 002
(15 177 962)EURBasket of securities20/01/20

77 959

Notes to the financial statements (continued)
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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 Media UCITS ETF

5 688 433EURSTXE 600 Mda EUR NRT20/01/205 255 072
(5 605 125)EURBasket of securities20/01/20-

83 308

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

Lyxor Index Fund - Lyxor Stoxx Europe 600 Oil & Gas UCITS ETF

412 913 970EURSTXE 600 Oil&G EUR NRT20/01/20404 492 014
(410 882 157)EURBasket of securities20/01/20-

2 031 813

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

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

18 757 845EURSTXE 600 Pr&Ho EUR NRT20/02/2018 094 245
(18 659 898)EURBasket of securities20/02/20-

97 947

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

Lyxor Index Fund - Lyxor Stoxx Europe 600 Retail UCITS ETF

8 040 967EURSTXE 600 Rtl EUR NRT20/02/207 722 570
(7 952 308)EURBasket of securities20/02/20-

88 659

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

Lyxor Index Fund - Lyxor Stoxx Europe 600 Insurance UCITS ETF

93 799 422EURSTXE 600 Ins EUR NRT20/01/2083 033 662
(93 242 634)EURBasket of securities20/01/20-

556 788

Notes to the financial statements (continued)
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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 Telecommunications UCITS ETF

70 938 115EURSTXE 600 Tel EUR NRT20/02/2073 350 640
(70 506 778)EURBasket of securities20/02/20-

431 337

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

Lyxor Index Fund - Lyxor Stoxx Europe 600 Travel & Leisure UCITS ETF

11 260 823EURSTXE 600 Tr&Ls EUR NRT20/02/2011 033 822
(11 216 044)EURBasket of securities20/02/20-

44 779

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

Lyxor Index Fund - Lyxor Stoxx Europe 600 Utilities UCITS ETF

38 580 259EURSTXE 600 Util EUR NRT20/02/2039 001 962
(38 368 336)EURBasket of securities20/02/20-

211 923

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

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

43 845 825EURSTXE 600 Au&Pt EUR NRT20/01/2041 200 236
(43 620 467)EURBasket of securities20/01/20-

225 358

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

Lyxor Index Fund - Lyxor Stoxx Europe 600 Technology UCITS ETF

(53 470 979)EURBasket of securities20/02/20-
53 729 818EURSTXE 600 Tech EUR NRT20/02/2049 995 262

258 839

Notes to the financial statements (continued)
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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 Basic Resources UCITS ETF

199 419 182EURSTXE 600 BsRs EUR NRT20/01/20190 131 860
(197 946 331)EURBasket of securities20/01/20-

1 472 851

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

Lyxor Index Fund - Lyxor Stoxx Europe 600 Chemicals UCITS ETF

10 431 722EURSTXE 600 Chem EUR NRT20/01/209 297 452
(10 338 085)EURBasket of securities20/01/20-

93 637

(expressed in USD)
Market Value

CurrencyUnderlyingMaturity DateNotional

Lyxor Index Fund - Lyxor Robotics & AI UCITS ETF

104 377 407USDRise of the Robots NTR Index20/05/1981 442 202
(101 266 823)USDBasket of securities20/05/19-

3 110 584

(expressed in USD)
Market Value

CurrencyUnderlyingMaturity DateNotional

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

383 560 932USDMarkit iBoxx USD Liquid Emerging Markets
Sovereigns Mid Price TCA TRI

11/12/19362 755 943
(368 606 468)USDBasket of securities11/12/19-

14 954 464

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

Lyxor Index Fund - Lyxor Stoxx Europe 600 Banks UCITS ETF

486 412 177EURSTXE 600 Bnk EUR NRT20/01/20447 434 634
(483 830 547)EURBasket of securities20/01/20-

2 581 630

Notes to the financial statements (continued)
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Safekeeping of collateral received by the collective investment undertaking as part of total return swaps
As at April 30, 2019, the collateral fully covered the market value of the index swaps into the following Sub-Funds:
According to the prospectus, Investment Grade is defined as BBB- or above from Fitch or S&P and Baa3 or above from
Moody’s. All the bonds received in collateral are Investment Grade.

9 726 487USDUNITED STATES OF AMERICABond

9 726 487

Lyxor Index Fund - Lyxor USD Liquid Investment Grade Corporate Bonds UCITS ETF

Collateral Amount
Received

(in Sub-Fund Currency) CurrencyIssuer NameInstrument Type

8 125 843USDUNITED STATES OF AMERICABond

8 125 843

Lyxor Index Fund - Lyxor BofAML $ High Yield Bond UCITS ETF
Collateral Amount

Received
(in Sub-Fund Currency) CurrencyIssuer NameInstrument Type

14 820 971USDUNITED STATES OF AMERICABond

14 820 971

Lyxor Index Fund - Lyxor $ Floating Rate Note UCITS ETF
Collateral Amount

Received
(in Sub-Fund Currency) CurrencyIssuer NameInstrument Type

3 777 119USDUNITED STATES OF AMERICABond

3 777 119

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

Received
(in Sub-Fund Currency) CurrencyIssuer NameInstrument Type

2 501 525EURVOLKSWAGEN LEASING GMBHBond
775 031EURFEDERAL REPUBLIC OF GERMANYBond
193 406EURITALIAN REPUBLICBond
120 611EURFINLAND REPUBLICBond
117 617EURALTRIA GROUP INCBond
48 035EURRCI BANQUE SABond

2 483EURFRANCE (REPUBLIQUE)Bond

3 758 708

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

Received
(in Sub-Fund Currency) CurrencyIssuer NameInstrument Type

Notes to the financial statements (continued)
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693 126    EURROYAL DUTCH SHELL PLCEquity

Equity ROYAL DUTCH SHELL PLC GBP 120 324
Equity CRH PLC EUR 120 607
Equity FERGUSON GBP 125 506
Equity EXPERIAN PLC GBP 126 454

119 571EURMEDIOBANCA BANCA DI CREDITO FINANZIARIO S P AEquity
117 960GBPBP PLCEquity
112 452EURSAIPEM SPAEquity
111 369EURBANCO BPM SPAEquity
111 292EURTELECOM ITALIA SPAEquity
87 167EURJUVENTUS FOOTBALL CLUB S.P.AEquity

1 845 828

Lyxor Index Fund - Lyxor SG Japan Quality Income UCITS ETF
Collateral Amount

Received
(in Sub-Fund Currency) CurrencyIssuer NameInstrument Type

1 997 300EURVOLKSWAGEN LEASING GMBHBond
1 666 405EURFEDERAL REPUBLIC OF GERMANYBond

248 041EURITALIAN REPUBLICBond
155 607EURBASF SEBond

51 037EURRCI BANQUE SABond

4 118 389

Lyxor Index Fund - Lyxor EuroMTS Covered Bond Aggregate UCITS ETF
Collateral Amount

Received
(in Sub-Fund Currency) CurrencyIssuer NameInstrument Type

2 407 895EURFRANCE (REPUBLIQUE)Bond
498 952EURFEDERAL REPUBLIC OF GERMANYBond
192 184EURALTRIA GROUP INCBond
174 299EURFINLAND REPUBLICBond

2 037EURKINGDOM OF BELGIUMBond
883EURITALIAN REPUBLICBond

3 276 250

Lyxor Index Fund - Lyxor BofAML € High Yield Ex-Financial Bond UCITS ETF
Collateral Amount

Received
(in Sub-Fund Currency) CurrencyIssuer NameInstrument Type

Notes to the financial statements (continued)
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Lyxor Index Fund
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3 649 103GBPPERSIMMON PLCEquity
1 877 646GBPBP PLCEquity
1 206 560GBPTHE BERKELEY GROUP HEquity

806 728EURNATIXIS SAEquity
408 734GBPPAGE GROUP PLCEquity
375 824EURFAURECIA SAEquity
260 600GBPUNITED UTILITIES GROUP PLCEquity
173 408EURTOTAL SAEquity

64 024EURAAREAL BANK AGEquity
51 548GBPROYAL MAIL PLCEquity
50 246GBPFERGUSONEquity

8 924 421

Lyxor Index Fund - Lyxor SG Global Value Beta UCITS ETF
Collateral Amount

Received
(in Sub-Fund Currency) CurrencyIssuer NameInstrument Type

1 900 645EURCRH PLCEquity
329 700GBPBTG PLCEquity
326 818GBPTHE BERKELEY GROUP HEquity
217 453EURTOTAL SAEquity
123 187EURLINDE PLCEquity

86 789EURGETLINK SEEquity
70 365EURFAURECIA SAEquity
57 473EURROYAL DUTCH SHELL PLCEquity
56 083USDTECHNIPFMC PLCEquity
55 827GBPVODAFONE GROUP PLCEquity
51 881EURAIR FRANCE-KLMEquity
50 807GBPROYAL MAIL PLCEquity
49 139EUREUTELSAT COMMUNICATIONSEquity

3 376 166

Lyxor Index Fund - Lyxor Stoxx Europe Select Dividend 30 UCITS ETF
Collateral Amount

Received
(in Sub-Fund Currency) CurrencyIssuer NameInstrument Type

19 566 125EURLYXOR INDEX FUND SICAVEquity
18 267 200EURLYXOR INTL ASSET MANAGEMENTEquity
12 668 000EURMULTI UNITS LUXEMBOURG SICAVEquity

Equity MULTI UNITS LUXEMBOURG SICAV EUR 3 532 075
11 338 800EURLYXOR ROBOTICS AND AI UCITSEquity

Equity LYXOR FORTUNE SG UCITS MULTI UNITS FRANCE SIC EUR 1 907 116

Equity SAFRAN SA EUR 2 465 552
Equity TECHNIPFMC PLC    EUR 1 954 803

1 565 744EURROYAL DUTCH SHELL PLCEquity
337 035USDCOCA-COLA EUROPEAN PARTNERS PLCEquity

93 702EURSAIPEM SPAEquity

73 696 152

Lyxor Index Fund - Lyxor Smart Cash
Collateral Amount

Received
(in Sub-Fund Currency) CurrencyIssuer NameInstrument Type

Notes to the financial statements (continued)
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473 908EURDEUTSCHE BANK AGBond
303 557EURBNP PARIBAS SABond

89 019EURITALIAN REPUBLICBond
80 125EURGOLDMAN SACHS GROUP INC.Bond

3 269EURNATIONAL AUSTRALIA BANK LTDBond
1 051EURRCI BANQUE SABond

950 929

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

Received
(in Sub-Fund Currency) CurrencyIssuer NameInstrument Type

4 854 936EURFEDERAL REPUBLIC OF GERMANYBond
2 097 165EURVOLKSWAGEN LEASING GMBHBond
1 901 957EURBANCO SANTANDER SABond

808 741EURTHE AUSTRIAN REPUBLICBond
192 364EURBNP PARIBAS SABond
126 149EURGOLDMAN SACHS GROUP INC.Bond

75 737EURFINLAND REPUBLICBond
33 024EURRCI BANQUE SABond

1 041EURBASF SEBond

10 091 114

Lyxor Index Fund - Lyxor Bund Daily (-1x) Inverse UCITS ETF
Collateral Amount

Received
(in Sub-Fund Currency) CurrencyIssuer NameInstrument Type

335 339USDUNITED STATES OF AMERICABond

335 339

Lyxor Index Fund - Lyxor 10Y US Treasury Daily (-1x) Inverse UCITS ETF
Collateral Amount

Received
(in Sub-Fund Currency) CurrencyIssuer NameInstrument Type

Notes to the financial statements (continued)
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172 155EURFAURECIA SAEquity
39 033GBPPAGE GROUP PLCEquity
25 844GBPASTRAZENCA PLCEquity
18 998GBPEXPERIAN PLCEquity
16 252EURCRH PLCEquity
15 377GBPFERGUSONEquity
15 208EURROYAL DUTCH SHELL PLCEquity
14 854USDTECHNIPFMC PLCEquity
14 558GBPUNITED UTILITIES GROUP PLCEquity
13 859GBPSSE PLCEquity

346 138

Lyxor Index Fund - Crystal Europe Equity
Collateral Amount

Received
(in Sub-Fund Currency) CurrencyIssuer NameInstrument Type

57 344GBPPAGE GROUP PLCEquity
8 059EURAIRBUS GROUPEquity

2 649EURROYAL DUTCH SHELL PLCEquity

Equity ROYAL DUTCH SHELL PLC GBP 1 157

Equity UDG HEALTHCARE PLC GBP 3 700

1 503EURALBIOMAEquity
1 388EURTOTAL SAEquity
1 295EURRENAULT SAEquity
1 278GBPPENNON GROUP PLCEquity
1 247GBPEXPERIAN PLCEquity
1 239EURMEDIOBANCA BANCA DI CREDITO FINANZIARIO S P AEquity
1 166GBPBP PLCEquity

1 120GBPASTRAZENCA PLCEquity

83 145

Lyxor Index Fund - Lyxor FTSE USA Infrastructure UCITS ETF
Collateral Amount

Received
(in Sub-Fund Currency) CurrencyIssuer NameInstrument Type

92 847EURTOTAL SAEquity
39 890GBPVICTREX PLCEquity
22 913GBPUDG HEALTHCARE PLCEquity
12 066EURAIRBUS GROUPEquity
12 060SEKFASTIGHTS BALDER ABEquity
10 840GBPSAFESTORE HOLDINGS PLCEquity
10 731GBPSSE PLCEquity
10 724GBPASTRAZENCA PLCEquity
10 695GBPFERGUSONEquity
10 424EURROYAL DUTCH SHELL PLCEquity

7 562EURFAURECIA SAEquity

240 752

Lyxor Index Fund - Lyxor FTSE Developed Europe Infrastructure UCITS ETF
Collateral Amount

Received
(in Sub-Fund Currency) CurrencyIssuer NameInstrument Type

Notes to the financial statements (continued)



268

Lyxor Index Fund
APRIL 30, 2019

1 152 191GBPEXPERIAN PLCEquity
262 444EURALSTOM SAEquity

30 383EURFAURECIA SAEquity
24 198EURBANCO BPM SPAEquity
23 286EURTOTAL SAEquity
23 258EURLINDE PLCEquity
23 157EURTELECOM ITALIA SPAEquity
22 586EURMEDIOBANCA BANCA DI CREDITO FINANZIARIO S P AEquity
21 621GBPSSE PLCEquity
20 848GBPASTRAZENCA PLCEquity

1 603 972

Lyxor Index Fund - Lyxor Privex UCITS ETF
Collateral Amount

Received
(in Sub-Fund Currency) CurrencyIssuer NameInstrument Type

Equity ROYAL DUTCH SHELL PLC GBP 35 578

Equity ROYAL DUTCH SHELL PLC EUR 98 199
Equity ELECTRICITE DE FRANCE SA EUR 50 192

18 052EURKLEPIERREEquity
15 253GBPASTRAZENCA PLCEquity
12 647GBPGLAXOSMITHKLINE PLCEquity
12 530GBPFERGUSONEquity
12 501GBPDECHRA PHARMACEUTICALS PLCEquity
12 391EURCRH PLCEquity
12 143EURMEDIOBANCA BANCA DI CREDITO FINANZIARIO S P AEquity

3 537EURALSTRIA OFFICE REIT AGEquity

283 023

Lyxor Index Fund - Lyxor FTSE EPRA/NAREIT Developed Europe UCITS ETF
Collateral Amount

Received
(in Sub-Fund Currency) CurrencyIssuer NameInstrument Type

286 104EURGRAND CITY PROPERTIES S AEquity
202 689EURTOTAL SAEquity
150 013EURFAURECIA SAEquity

44 850EURELECTRICITE DE FRANCE SAEquity
42 261GBPLAND SECURITITES GROUP PLC R E I TEquity
30 914GBPSSE PLCEquity
26 777GBPROYAL DUTCH SHELL PLCEquity
25 868GBPBP PLCEquity
25 065GBPVICTREX PLCEquity
18 890EURAIR FRANCE-KLMEquity
17 845GBPGLAXOSMITHKLINE PLCEquity
13 352GBPFERGUSONEquity

884 628

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

Received
(in Sub-Fund Currency) CurrencyIssuer NameInstrument Type

Notes to the financial statements (continued)
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7 268 301EURTOTAL SAEquity
1 180 962GBPVICTREX PLCEquity

910 400EURFAURECIA SAEquity
61 750EURALSTRIA OFFICE REIT AGEquity
57 968GBPROYAL DUTCH SHELL PLCEquity
54 622EURGRAND CITY PROPERTIES S AEquity
51 449GBPGLAXOSMITHKLINE PLCEquity
50 561GBPDECHRA PHARMACEUTICALS PLCEquity
50 246GBPFERGUSONEquity
50 045EURLINDE PLCEquity
49 017EURMEDIOBANCA BANCA DI CREDITO FINANZIARIO S P AEquity

9 785 321

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

Received
(in Sub-Fund Currency) CurrencyIssuer NameInstrument Type

137 671EURAIB GROUP PLCEquity
40 207EURSOITECEquity
36 036EURCRH PLCEquity
20 783GBPWM MORRISON SUPERMARKETS PLCEquity
17 086GBPFERGUSONEquity
16 165EURFAURECIA SAEquity
15 692EURROYAL DUTCH SHELL PLCEquity
15 381USDTECHNIPFMC PLCEquity
15 190GBPPERSIMMON PLCEquity
14 699GBPPENNON GROUP PLCEquity
13 812EURBANCO BPM SPAEquity

342 722

Lyxor Index Fund - Lyxor Stoxx Europe 600 Construction & Materials UCITS ETF
Collateral Amount

Received
(in Sub-Fund Currency) CurrencyIssuer NameInstrument Type

112 806EURCRH PLCEquity
70 233EUREUTELSAT COMMUNICATIONSEquity

Equity ROYAL DUTCH SHELL PLC EUR 19 651
Equity ROYAL DUTCH SHELL PLC GBP 22 800

38 740GBPDECHRA PHARMACEUTICALS PLCEquity
36 025EURAIB GROUP PLCEquity
33 750JPYKUBOTA CORPEquity
23 229EURFAURECIA SAEquity
22 805GBPBP PLCEquity

18 509GBPJD SPORTS FASHION PLCEquity
18 035GBPFERGUSONEquity

416 583

Lyxor Index Fund - Lyxor Stoxx Europe 600 Financial Services UCITS ETF
Collateral Amount

Received
(in Sub-Fund Currency) CurrencyIssuer NameInstrument Type

Notes to the financial statements (continued)
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901 434EURFAURECIA SAEquity
888 946GBPWM MORRISON SUPERMARKETS PLCEquity

95 566EURCRH PLCEquity
89 942EURIPSENEquity
58 861GBPTATE AND LYLE PLCEquity
57 389EURALSTOM SAEquity
56 618EURROYAL DUTCH SHELL PLCEquity
53 876EURBANCO BPM SPAEquity
50 954EURMEDIOBANCA BANCA DI CREDITO FINANZIARIO S P AEquity
37 978EURJUVENTUS FOOTBALL CLUB S.P.AEquity
24 390EURAIR FRANCE-KLMEquity

2 315 954

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

Received
(in Sub-Fund Currency) CurrencyIssuer NameInstrument Type

4 115 750EURRENAULT SAEquity

Equity ROYAL DUTCH SHELL PLC EUR 220 948

Equity ROYAL DUTCH SHELL PLC GBP 959 036
Equity ALSTOM SA EUR 1 118 102

Equity DASSAULT SYSTEMS SE EUR 563 918
Equity CRH PLC EUR 276 074

67 078GBPFERGUSONEquity
63 232GBPBP PLCEquity
56 289EURAIB GROUP PLCEquity
55 489GBPTHE BERKELEY GROUP HEquity
50 366EURLINDE PLCEquity
40 661EURFAURECIA SAEquity

7 586 943

Lyxor Index Fund - Lyxor Stoxx Europe 600 Healthcare UCITS ETF
Collateral Amount

Received
(in Sub-Fund Currency) CurrencyIssuer NameInstrument Type

287 420EURROYAL DUTCH SHELL PLCEquity
37 401EURFAURECIA SAEquity
30 670EURBANCO BPM SPAEquity
28 845EURCGGEquity
28 523GBPEXPERIAN PLCEquity
25 504EURLINDE PLCEquity
24 778GBPASTRAZENCA PLCEquity
24 333EURCRH PLCEquity
24 012EURMEDIOBANCA BANCA DI CREDITO FINANZIARIO S P AEquity
22 748EURSAIPEM SPAEquity
18 111EURJUVENTUS FOOTBALL CLUB S.P.AEquity

552 345

Lyxor Index Fund - Lyxor Stoxx Europe 600 Industrial Goods & Services UCITS ETF
Collateral Amount

Received
(in Sub-Fund Currency) CurrencyIssuer NameInstrument Type

Notes to the financial statements (continued)
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1 120 970CHFROCHE HOLDING LTDEquity
272 739GBPASHTEAD GROUP PLCEquity
233 237EURFAURECIA SAEquity
114 199GBPBP PLCEquity
61 895EURCRH PLCEquity
52 726USDTECHNIPFMC PLCEquity
51 449GBPGLAXOSMITHKLINE PLCEquity
50 045EURLINDE PLCEquity
50 012EURSUEZ SAEquity
49 767EURBANCO BPM SPAEquity
48 666EURSAIPEM SPAEquity

2 105 705

Lyxor Index Fund - Lyxor Stoxx Europe 600 Insurance UCITS ETF
Collateral Amount

Received
(in Sub-Fund Currency) CurrencyIssuer NameInstrument Type

73 051EURROYAL DUTCH SHELL PLCEquity

Equity ROYAL DUTCH SHELL PLC GBP 4 558

10 638GBPBP PLCEquity
5 732GBPUDG HEALTHCARE PLCEquity
5 670EURMEDIOBANCA BANCA DI CREDITO FINANZIARIO S P AEquity
5 656GBPGLAXOSMITHKLINE PLCEquity
5 627EURCRH PLCEquity
5 454EURLINDE PLCEquity
4 929GBPASTRAZENCA PLCEquity

4 369EURBANCO BPM SPAEquity
4 180GBPPENNON GROUP PLCEquity

129 864

Lyxor Index Fund - Lyxor Stoxx Europe 600 Media UCITS ETF
Collateral Amount

Received
(in Sub-Fund Currency) CurrencyIssuer NameInstrument Type

Notes to the financial statements (continued)
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2 194 804AUDSTOCKLANDEquity
1 956 928EURTOTAL SAEquity
1 378 909EURIPSENEquity

763 958GBPTHE BERKELEY GROUP HEquity
539 408GBPCARNIVAL PLCEquity

Equity ROYAL DUTCH SHELL PLC GBP 96 097

Equity ROYAL DUTCH SHELL PLC EUR 398 293

Equity COCA COLA HBC LTD EUR 445 316
Equity AIB GROUP PLC EUR 444 496
Equity PRIMARY HEALTHCARE PROPERTIES PLC GBP 430 188

165 082EURGETLINK SEEquity
154 495EURFAURECIA SAEquity

63 518GBPPERSIMMON PLCEquity
62 970AUDGPT GRP REITEquity
62 577GBPNATIONAL GRID PLCEquity
61 190EUREUTELSAT COMMUNICATIONSEquity
55 101EURCRH PLCEquity

9 273 330

Lyxor Index Fund - Lyxor Stoxx Europe 600 Oil & Gas UCITS ETF
Collateral Amount

Received
(in Sub-Fund Currency) CurrencyIssuer NameInstrument Type

198 185EURAIB GROUP PLCEquity
44 622EURCGGEquity
25 628EURFAURECIA SAEquity
23 866EURROYAL DUTCH SHELL PLCEquity
21 057EURTOTAL SAEquity
19 708EURBANCO BPM SPAEquity
18 813GBPDECHRA PHARMACEUTICALS PLCEquity
18 731GBPFERGUSONEquity
18 558GBPEXPERIAN PLCEquity
17 738EURMEDIOBANCA BANCA DI CREDITO FINANZIARIO S P AEquity
17 562EURSAIPEM SPAEquity
15 453GBPASTRAZENCA PLCEquity

439 921

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

Received
(in Sub-Fund Currency) CurrencyIssuer NameInstrument Type
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52 343GBPTHE BERKELEY GROUP HEquity
22 438EURCGGEquity

Equity ROYAL DUTCH SHELL PLC EUR 7 006

15 390GBPROYAL DUTCH SHELL PLCEquity
Equity BUREAU VERITAS REGISTRE INTL DE CLASSIFICA DE NAVIRES ET D’AERONEFS SA EUR 17 364

11 730GBP3I GROUP PLCEquity
10 588GBPVODAFONE GROUP PLCEquity
10 353GBPEXPERIAN PLCEquity

8 920EURFAURECIA SAEquity
8 110GBPLONDONMETRIC PROPERTY PLCEquity
8 100GBPFERGUSONEquity
7 305EURMEDIOBANCA BANCA DI CREDITO FINANZIARIO S P AEquity

179 647

Lyxor Index Fund - Lyxor Stoxx Europe 600 Retail UCITS ETF
Collateral Amount

Received
(in Sub-Fund Currency) CurrencyIssuer NameInstrument Type

272 076EURORPEA SAEquity
191 044GBPGREENE KING PLCEquity
113 309EURTOTAL SAEquity
90 209EURCRH PLCEquity
86 983EURFAURECIA SAEquity
66 277AUDSTOCKLANDEquity
64 195EURBUREAU VERITAS REGISTRE INTL DE CLASSIFICA DE NAVIRES ET D’AERONEFS SAEquity
57 470GBPBP PLCEquity
55 118EURAIB GROUP PLCEquity
54 790GBPTHE BERKELEY GROUP HEquity
54 362GBPPERSIMMON PLCEquity
51 961EURBANCO BPM SPAEquity
48 666EURSAIPEM SPAEquity

1 206 460

Lyxor Index Fund - Lyxor Stoxx Europe 600 Technology UCITS ETF
Collateral Amount

Received
(in Sub-Fund Currency) CurrencyIssuer NameInstrument Type
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691 472EURBANCO BPM SPAEquity
178 532EURIPSENEquity
139 723EURROYAL DUTCH SHELL PLCEquity
125 642GBPPENNON GROUP PLCEquity
113 172GBPPERSIMMON PLCEquity
67 730GBP3I GROUP PLCEquity
58 350EURCOCA COLA HBC LTDEquity
55 101EURCRH PLCEquity
53 277EURCGGEquity
51 449GBPGLAXOSMITHKLINE PLCEquity
48 666EURSAIPEM SPAEquity
40 661EURFAURECIA SAEquity

1 623 775

Lyxor Index Fund - Lyxor Stoxx Europe 600 Telecommunications UCITS ETF
Collateral Amount

Received
(in Sub-Fund Currency) CurrencyIssuer NameInstrument Type

108 000EURSOITECEquity
28 438EURAIR FRANCE-KLMEquity
23 318EURIPSENEquity
16 325EURBUREAU VERITAS REGISTRE INTL DE CLASSIFICA DE NAVIRES ET D’AERONEFS SAEquity
12 135EURBANCO BPM SPAEquity
11 517GBPFERGUSONEquity
11 477EURROYAL DUTCH SHELL PLCEquity
11 433EURCRH PLCEquity
11 283EURMEDIOBANCA BANCA DI CREDITO FINANZIARIO S P AEquity
11 124GBPASTRAZENCA PLCEquity
10 777EURFAURECIA SAEquity

255 827

Lyxor Index Fund - Lyxor Stoxx Europe 600 Travel & Leisure UCITS ETF
Collateral Amount

Received
(in Sub-Fund Currency) CurrencyIssuer NameInstrument Type

301 265EURIPSENEquity
184 204GBPPENNON GROUP PLCEquity

82 294EURTOTAL SAEquity
81 697GBPFERGUSONEquity
47 807GBPBP PLCEquity
47 417EUREUTELSAT COMMUNICATIONSEquity
44 871USDTECHNIPFMC PLCEquity
39 244EURSAIPEM SPAEquity
38 895GBPDECHRA PHARMACEUTICALS PLCEquity
26 760EURFAURECIA SAEquity

894 454

Lyxor Index Fund - Lyxor Stoxx Europe 600 Utilities UCITS ETF
Collateral Amount

Received
(in Sub-Fund Currency) CurrencyIssuer NameInstrument Type
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229 763GBPASHTEAD GROUP PLCEquity

Equity ROYAL DUTCH SHELL PLC GBP 42 579

Equity ROYAL DUTCH SHELL PLC EUR 119 958
Equity AIB GROUP PLC EUR 130 901

77 763EURIPSENEquity
62 003EURCGGEquity
52 160EURBUREAU VERITAS REGISTRE INTL DE CLASSIFICA DE NAVIRES ET D’AERONEFS SAEquity
49 248EURTOTAL SAEquity
48 337EURCRH PLCEquity
47 546EURALSTRIA OFFICE REIT AGEquity
44 100EURALSTOM SAEquity

41 783EURRENAULT SAEquity
35 849EUREUTELSAT COMMUNICATIONSEquity
33 779EURFAURECIA SAEquity

1 015 769

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

Received
(in Sub-Fund Currency) CurrencyIssuer NameInstrument Type

1 580 342EURIPSENEquity

Equity ROYAL DUTCH SHELL PLC EUR 55 707

1 331 321GBPROYAL DUTCH SHELL PLCEquity
1 231 709EURCRH PLCEquity
1 027 995GBPGLAXOSMITHKLINE PLCEquity

809 421GBPHIKMA PHARMACEUTICALSEquity
789 396GBPTATE AND LYLE PLCEquity
731 422GBPEASYJET PLCEquity
715 519GBPSEVERN TRENT PLCEquity
683 424EURTOTAL SAEquity
630 888GBPOCADO GROUP PLCEquity
484 618GBPHALMA PLCEquity
360 248EURFAURECIA SAEquity
205 406EURGETLINK SEEquity

79 938GBPWM MORRISON SUPERMARKETS PLCEquity

55 118EURAIB GROUP PLCEquity
51 961EURBANCO BPM SPAEquity
50 066EURMEDIOBANCA BANCA DI CREDITO FINANZIARIO S P AEquity
48 666EURSAIPEM SPAEquity

10 923 165

Lyxor Index Fund - Lyxor Stoxx Europe 600 Banks UCITS ETF
Collateral Amount

Received
(in Sub-Fund Currency) CurrencyIssuer NameInstrument Type

Notes to the financial statements (continued)
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2 499 742EUREUTELSAT COMMUNICATIONSEquity
722 828EURELECTRICITE DE FRANCE SAEquity
522 693EURROYAL DUTCH SHELL PLCEquity
402 219GBPVODAFONE GROUP PLCEquity
319 384GBPGLAXOSMITHKLINE PLCEquity

57 263EURLINDE PLCEquity
57 053EURFAURECIA SAEquity
54 790GBPTHE BERKELEY GROUP HEquity
50 937EURSUEDZUCKER AGEquity
50 066EURMEDIOBANCA BANCA DI CREDITO FINANZIARIO S P AEquity

4 736 975

Lyxor Index Fund - Lyxor Stoxx Europe 600 Basic Resources UCITS ETF
Collateral Amount

Received
(in Sub-Fund Currency) CurrencyIssuer NameInstrument Type

70 345GBPPENNON GROUP PLCEquity
36 469GBPWM MORRISON SUPERMARKETS PLCEquity
26 927GBPWHITBREAD PLCEquity
22 317GBPPERSIMMON PLCEquity
17 523EURFAURECIA SAEquity
16 785EURDASSAULT SYSTEMS SEEquity
15 429EURBANCO BPM SPAEquity
12 663EURMEDIOBANCA BANCA DI CREDITO FINANZIARIO S P AEquity
11 034EURTELECOM ITALIA SPAEquity
10 985EURSAIPEM SPAEquity

240 477

Lyxor Index Fund - Lyxor Stoxx Europe 600 Chemicals UCITS ETF
Collateral Amount

Received
(in Sub-Fund Currency) CurrencyIssuer NameInstrument Type

1 349 249EURCRH PLCEquity
907 256EURROYAL DUTCH SHELL PLCEquity
857 515GBPPAGE GROUP PLCEquity
606 066GBPGRAINGER PLCEquity
599 539GBPQINETIQ GROUP PLCEquity
599 526GBPBTG PLCEquity
586 665GBPIG GROUP HOLDINGS PLCEquity
569 898USDTECHNIPFMC PLCEquity
321 505CHFCEMBRA MONEY BANKEquity
265 081GBPGREAT PORTLAND ESTATES PLC R E I TEquity
110 795GBPDECHRA PHARMACEUTICALS PLCEquity
63 722GBPVODAFONE GROUP PLCEquity
60 914GBPEXPERIAN PLCEquity
52 162GBPSSE PLCEquity
47 924GBPASTRAZENCA PLCEquity

6 997 817

Lyxor Index Fund - Lyxor Robotics & AI UCITS ETF
Collateral Amount

Received
(in Sub-Fund Currency) CurrencyIssuer NameInstrument Type
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Data on reuse of collateral
Non-cash collateral received by the Company may not be sold, re-invested or pledged.

Safekeeping of collateral granted by the collective investment undertaking as part of total return swaps

Dividends distribution11 -
By the Circular Resolution dated December 10, 2018, the Board of Directors of the Company decided to pay an interim
dividend to the Shareholders of the Sub-Funds of the Company as provided below. the dividend has been paid out of the
income and capital attributable to the following Sub-Funds as of December 10, 2018 with a record date of December 11,
2018.

22 852 209USDUNITED STATES OF AMERICABond

22 852 209

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

Received
(in Sub-Fund Currency) CurrencyIssuer NameInstrument Type

Sub-Funds ISIN Code Currency
Amount of the

dividend per Share

Lyxor Index Fund - Lyxor Core Stoxx Europe 600 (DR) - Monthly Hedged to EUR - Dist LU1574142243 EUR 0.69
Lyxor Index Fund - Lyxor Core Euro Stoxx 300 (DR) - Dist LU0908501132 EUR 0.53
Lyxor Index Fund - Lyxor USD Liquid Investment Grade Corporate Bonds UCITS ETF - Dist LU1285959703 USD 1.72
Lyxor Index Fund - Lyxor USD Liquid Investment Grade Corporate Bonds UCITS ETF - Monthly 
Hedged to EUR - Dist

LU1285960032 EUR 1.75

Lyxor Index Fund - Lyxor $ Floating Rate Note UCITS ETF - Monthly Hedged to EUR - Dist LU1571052130 EUR 1.39
Lyxor Index Fund - Lyxor $ Floating Rate Note UCITS ETF - Monthly Hedged to GBP - Dist LU1571052304 GBP 1.57
Lyxor Index Fund - Lyxor $ Floating Rate Note UCITS ETF - Monthly Hedged to CHF - Dist LU1571052569 CHF 1.23
Lyxor Index Fund - Lyxor $ Floating Rate Note UCITS ETF - Dist LU1571051751 USD 1.28
Lyxor Index Fund - Lyxor MSCI EMU Value (DR) UCITS ETF - Dist LU1598690169 EUR 0.56
Lyxor Index Fund - Lyxor SG Japan Quality Income UCITS ETF - Dist LU1662633525 JPY 98.00
Lyxor Index Fund - Lyxor EuroMTS Covered Bond Aggregate UCITS ETF LU1686830065 EUR 0.98
Lyxor Index Fund - Lyxor FTSE UK Quality Low Vol Dividend (DR) UCITS ETF - Dist LU1603457992 GBP 1.83
Lyxor Index Fund - Lyxor Stoxx Europe Select Dividend 30 UCITS ETF - Dist LU1812092168 EUR 0.14
Lyxor Index Fund - Lyxor FTSE USA Infrastructure UCITS ETF - Dist LU1633261679 USD 1.24
Lyxor Index Fund - Lyxor FTSE Developed Europe Infrastructure UCITS ETF - Dist LU1633262487 EUR 0.61
Lyxor Index Fund - Lyxor FTSE EPRA/NAREIT Developed Europe UCITS ETF - Dist LU1812091194 EUR 0.21
Lyxor Index Fund - Lyxor FTSE EPRA/NAREIT United States UCITS ETF - D-EUR LU1832418856 EUR 0.61
Lyxor Index Fund - Lyxor FTSE EPRA/NAREIT United States UCITS ETF - D-USD LU1812091517 USD 0.25
Lyxor Index Fund - Lyxor FTSE EPRA/NAREIT Global Developed UCITS ETF - D-EUR LU1832418773 EUR 0.48
Lyxor Index Fund - Lyxor FTSE EPRA/NAREIT Global Developed UCITS ETF - D-USD LU1812091350 USD 0.19

Proportion of collateral held in accounts

Segregated accounts 0%
Pooled accounts 2.42%
Other accounts 0%

Lyxor Index Fund – Lyxor Smart Cash
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Exchange rates12 -
As of April 30, 2019, the following exchange rates have been used for the preparation of these financial statements:

Tracking error13 -
Calculation methodology: Tracking error has been calculated starting October 31, 2018 till April 30, 2019.
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.

1 USD = AUD1.42076 CAD1 USD = 1.34519
1 USD = CHF1.01901 CZK1 USD = 22.88480
1 USD = DKK6.66164 EUR1 USD = 0.89230
1 USD = GBP0.76707 HKD1 USD = 7.84536
1 USD = HUF288.97118

JPY1 USD = 111.37499 1 USD = NOK8.64750
PLN1 USD = 3.82810 9.50678 SEK1 USD =

1.361201 USD = SGD

3.601011 USD = ILS

14.336211 USD = ZAR

Sub-Fund Classes of shares TE 1 Year

Lyxor Index Fund - Lyxor Core Stoxx Europe 600 (DR) Class SE 0.081%
Class SE-W 0.089%
Class UCITS ETF Acc 0.081%
Class UCITS ETF Monthly Hedged to EUR - Dist 0.154%

Lyxor Index Fund - Lyxor Core Euro Stoxx 300 (DR) Class IE 0.108%
Class OE 0.108%
Class SE 0.108%
Class UCITS ETF Acc 0.108%
Class UCITS ETF Dist 0.108%
Class UCITS ETF Monthly Hedged to GBP - Acc 0.234%

Lyxor Index Fund - Lyxor Core Euro Stoxx 50 (DR) Class SE 0.158%
Class UCITS ETF Acc 0.158%

Lyxor Index Fund - Lyxor USD Liquid Investment Grade Corporate Bonds UCITS ETF Class Dist 0.008%
Class Monthly Hedged to EUR - Dist 0.008%

Lyxor Index Fund - Lyxor BofAML $ High Yield Bond UCITS ETF Class Dist 0.002%
Class Monthly Hedged to EUR - Dist 0.003%

Lyxor Index Fund - Lyxor $ Floating Rate Note UCITS ETF Class Dist 0.002%
Class Monthly Hedged to CHF - Dist 0.026%
Class Monthly Hedged to EUR - Dist 0.002%
Class Monthly Hedged to GBP - Dist 0.002%

Lyxor Index Fund - Lyxor EuroMTS 1-3Y Italy BTP Government Bond (DR) UCITS ETF Class Acc 0.018%
Lyxor Index Fund - Lyxor EuroMTS 10Y Italy BTP Government Bond (DR) UCITS ETF Class Acc 0.014%
Lyxor Index Fund - Lyxor MSCI EMU Growth (DR) UCITS ETF Class Dist 0.113%
Lyxor Index Fund - Lyxor MSCI EMU Small Cap (DR) UCITS ETF Class Dist 0.083%
Lyxor Index Fund - Lyxor MSCI EMU Value (DR) UCITS ETF Class Dist 0.156%
Lyxor Index Fund - Lyxor BofAML $ Short Term High Yield Bond UCITS ETF Class Dist 0.002%

Class Monthly Hedged to EUR - Dist 0.002%
Lyxor Index Fund - Lyxor BofAML € Short Term High Yield Bond UCITS ETF Class Dist 0.002%
Lyxor Index Fund - Lyxor SG Japan Quality Income UCITS ETF Class Dist 0.018%
Lyxor Index Fund - Lyxor Ultra Long Duration Euro Govt FTSE MTS 25+Y (DR) UCITS ETF Class Acc 0.009%
Lyxor Index Fund - Lyxor EuroMTS Covered Bond Aggregate UCITS ETF Class Dist 0.001%
Lyxor Index Fund - Lyxor Global Gender Equality (DR) UCITS ETF Class Acc 0.094%

Class Monthly Hedged to EUR - Acc 0.177%
Lyxor Index Fund - Lyxor BofAML € High Yield Ex-Financial Bond UCITS ETF Class Dist 0.003%
Lyxor Index Fund - Lyxor EuroMTS 10Y Spain BONO Government Bond (DR) UCITS ETF Class Acc 0.008%
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Sub-Fund Classes of shares TE 1 Year
Lyxor Index Fund - Lyxor J.P. Morgan Multi-factor Europe Index UCITS ETF Class Acc 0.019%
Lyxor Index Fund - Lyxor J.P. Morgan Multi-factor World Index UCITS ETF Class Acc 0.014%
Lyxor Index Fund - Lyxor SG Global Value Beta UCITS ETF Class Acc 0.022%
Lyxor Index Fund - Lyxor FTSE UK Quality Low Vol Dividend (DR) UCITS ETF Class Dist 0.243%
Lyxor Index Fund - Lyxor Stoxx Europe Select Dividend 30 UCITS ETF Class Dist 0.148%
Lyxor Index Fund - Lyxor BTP Monthly (-1x) Inverse UCITS ETF Class Acc 0.002%
Lyxor Index Fund - Lyxor Bund Daily (-1x) Inverse UCITS ETF Class Acc 0.001%
Lyxor Index Fund - Lyxor 10Y US Treasury Daily (-1x) Inverse UCITS ETF Class Acc 0.002%
Lyxor Index Fund - Lyxor FTSE USA Infrastructure UCITS ETF Class Dist 0.009%
Lyxor Index Fund - Lyxor FTSE Developed Europe Infrastructure UCITS ETF Class Dist 0.009%
Lyxor Index Fund - Lyxor Privex UCITS ETF Class Dist 0.174%
Lyxor Index Fund - Lyxor FTSE EPRA/NAREIT Developed Europe UCITS ETF Class Dist 0.002%
Lyxor Index Fund - Lyxor FTSE EPRA/NAREIT United States UCITS ETF Class Dist EUR 0.018%

Class Dist USD 0.018%
Lyxor Index Fund - Lyxor FTSE EPRA/NAREIT Global Developed UCITS ETF Class Dist EUR 0.031%

Class Dist USD 0.031%
Lyxor Index Fund - Lyxor STOXX Europe 600 Construction & Materials UCITS ETF Class Acc 0.180%
Lyxor Index Fund - Lyxor STOXX Europe 600 Financial Services UCITS ETF Class Acc 0.096%
Lyxor Index Fund - Lyxor STOXX Europe 600 Food & Beverage UCITS ETF Class Acc 0.135%
Lyxor Index Fund - Lyxor STOXX Europe 600 Healthcare UCITS ETF Class Acc 0.071%
Lyxor Index Fund - Lyxor STOXX Europe 600 Industrial Goods & Services UCITS ETF Class Acc 0.060%
Lyxor Index Fund - Lyxor STOXX Europe 600 Insurance UCITS ETF Class Acc 0.202%
Lyxor Index Fund - Lyxor STOXX Europe 600 Media UCITS ETF Class Acc 0.130%
Lyxor Index Fund - Lyxor STOXX Europe 600 Oil & Gas UCITS ETF Class Acc 0.176%
Lyxor Index Fund - Lyxor STOXX Europe 600 Personal & Household Goods UCITS ETF Class Acc 0.093%
Lyxor Index Fund - Lyxor STOXX Europe 600 Retail UCITS ETF Class Acc 0.090%
Lyxor Index Fund - Lyxor STOXX Europe 600 Technology UCITS ETF Class Acc 0.083%
Lyxor Index Fund - Lyxor STOXX Europe 600 Telecommunications UCITS ETF Class Acc 0.123%
Lyxor Index Fund - Lyxor STOXX Europe 600 Travel & Leisure UCITS ETF Class Acc 0.088%
Lyxor Index Fund - Lyxor STOXX Europe 600 Utilities UCITS ETF Class Acc 0.148%
Lyxor Index Fund - Lyxor STOXX Europe 600 Automobiles & Parts UCITS ETF Class Acc 0.158%
Lyxor Index Fund - Lyxor STOXX Europe 600 Banks UCITS ETF Class Acc 0.139%
Lyxor Index Fund - Lyxor STOXX Europe 600 Basic Resources UCITS ETF Class Acc 0.067%
Lyxor Index Fund - Lyxor STOXX Europe 600 Chemicals UCITS ETF Class Acc 0.160%
Lyxor Index Fund - Lyxor Robotics & AI UCITS ETF Class Acc 0.034%
Lyxor Index Fund - Lyxor iBoxx $ Liquid Emerging Markets Sovereigns UCITS ETF Class Dist 0.002%

Monthly Hedged to EUR - Dist 0.002%

Notes to the financial statements (continued)
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Securities lending1 -
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, 2019:

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
Smart Cash

Amount of securities lent expressed in absolute
amount ( in the currency of the sub-fund)

See Note 9 See Note 9 See Note 9 See Note 9

Proportion of lendable assets* 0.87% 11.37% 1.65% 2.79%
Proportion of AUM 0.87% 11.35% 1.64% 2.84%

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 357 744 25 757 698 1 976 678 31 299 639
Total 357 744 25 757 698 1 976 678 31 299 639

Counterparty
Name of the counterparty See Note 9 See Note 9 See Note 9 See Note 9
Country of domicile of the counterparty 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 See Note 9 See Note 9 See Note 9 See Note 9
Quality of collateral 
Rating - - - -

Maturity tenor of the collateral broken down 
in the following maturity buckets (in sub-fund’s
currency)
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 492 135 28 899 772 2 432 702 31 299 639
Total 492 135 28 899 772 2 432 702 31 299 639

Safekeeping of collateral received by the fund 
as part of securities lending
Name of custodian Société Générale Société Générale Société Générale Société Générale
Securities See Note 9 See Note 9 See Note 9 See Note 9
Cash - - - -

Data on returns and costs for securities lending See Note Efficient
Portfolio Management

Techniques

See Note Efficient
Portfolio Management

Techniques

See Note Efficient
Portfolio Management

Techniques

See Note Efficient
Portfolio Management

Techniques

* The proportion of total lendable assets represents the market value of the securities lent (see note 9)/ market value of the portfolio of the Sub-Fund.

All transactions are bilateral transactions.
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Total return swaps2 -
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, 2019:

Lyxor Index Fund -
Lyxor USD Liquid
Investment Grade
Corporate Bonds

UCITS ETF

Lyxor Index Fund -
Lyxor BofAML 

$ High Yield 
Bond UCITS ETF

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

Amount of Total Return Swaps expressed in 
absolute amount 
(in the currency of the sub-fund)(2)

165 049 779 137 963 677 248 594 343 63 357 575 124 849 493

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 - - - 63 357 575 124 849 493
One month to three months - 137 963 677 - - -
Three months to one year 165 049 779 - - - -
Above one year - - 248 594 343 - -
Open maturity - - - - -
Total 165 049 779 137 963 677 248 594 343 63 357 575 124 849 493

Counterparty
Name of the counterparty see Note 10 see Note 10 see Note 10 see Note 10 see Note 10
Country of domicile of the couterparty see Note 10 see Note 10 see Note 10 see Note 10 see Note 10
Gross volume of the outstanding transactions see Note 10 see Note 10 see Note 10 see Note 10 see Note 10

Data on Collateral
Type of collateral - - - - -
Cash - - - - -
Securities 9 726 487 8 125 843 14 820 971 3 777 119 3 758 708
Quality of collateral - - - - -
Rating see Note 10 see Note 10 see Note 10 see Note 10 see Note 10

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 775 021 2 788 926 - 1 095 421 2 501 525
Above one year 8 951 467 5 336 918 14 820 971 2 681 699 1 257 183
Open maturity - - - - -
Total 9 726 487 8 125 843 14 820 971 3 777 119 3 758 708

Safekeeping of collateral received by the fund
as part of Total Return Swap
Name of custodian Société Générale Société Générale Société Générale Société Générale Société Générale
Securities see Note 10 see Note 10 see Note 10 see Note 10 see Note 10
Cash - - - - -

Proportion of collateral granted - - - - -

(2) 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 Japan
Quality Income

UCITS ETF

Lyxor Index Fund -
Lyxor EuroMTS
Covered Bond

Aggregate 
UCITS ETF

Lyxor Index Fund -
Lyxor BofAML €

High Yield 
Ex-Financial 

Bond UCITS ETF

Lyxor Index Fund -
Lyxor J.P. Morgan

Multi-factor 
Europe Index 

UCITS ETF

Lyxor Index Fund -
Lyxor J.P. Morgan

Multi-factor 
Wrold Index 
UCITS ETF

Amount of Total Return Swaps expressed in 
absolute amount 
(in the currency of the sub-fund)(2)

117 778 331 137 948 580 109 049 270 46 376 642 27 837 324

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 117 778 331 - - - -
Three months to one year - 137 948 580 109 049 270 46 376 642 27 837 324
Above one year - - - - -
Open maturity - - - - -
Total 117 778 331 137 948 580 109 049 270 46 376 642 27 837 324

Counterparty
Name of the counterparty see Note 10 see Note 10 see Note 10 see Note 10 see Note 10
Country of domicile of the couterparty see Note 10 see Note 10 see Note 10 see Note 10 see Note 10
Gross volume of the outstanding transactions see Note 10 see Note 10 see Note 10 see Note 10 see Note 10

Data on Collateral
Type of collateral - - - - -
Cash - - - - -
Securities 1 845 828 4 118 389 3 276 250 - -
Quality of collateral - - - - -
Rating see Note 10 see Note 10 see Note 10 - -

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 - 4 118 389 3 276 250 - -
Open maturity 1 845 828 - - - -
Total 1 845 828 4 118 389 3 276 250 - -

Safekeeping of collateral received by the fund
as part of Total Return Swap
Name of custodian Société Générale Société Générale Société Générale - -
Securities see Note 10 see Note 10 see Note 10 - -
Cash - - - - -

Proportion of collateral granted - - - - -

(2) 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 ETF

Lyxor Index Fund -
Lyxor Stoxx

Europe Select
Dividend 30 
UCITS ETF

Lyxor Index Fund -
Lyxor Smart

Cash

Lyxor Index Fund -
Lyxor BTP 

Monthly (-1x) 
Inverse 

UCITS ETF

Lyxor Index Fund -
Lyxor Bund 

Daily (-1x) 
Inverse 

UCITS ETF

Amount of Total Return Swaps expressed in 
absolute amount 
(in the currency of the sub-fund)(2)

132 605 144 150 149 095 1 100 655 881 31 983 126 343 316 394

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 - - 1 100 655 881 - -
One week to one month - - - - -
One month to three months - - - - -
Three months to one year 132 605 144 150 149 095 - 31 983 126 343 316 394
Above one year - - - - -
Open maturity - - - - -
Total 132 605 144 150 149 095 1 100 655 881 31 983 126 343 316 394

Counterparty
Name of the counterparty see Note 10 see Note 10 see Note 10 see Note 10 see Note 10
Country of domicile of the couterparty see Note 10 see Note 10 see Note 10 see Note 10 see Note 10
Gross volume of the outstanding transactions see Note 10 see Note 10 see Note 10 see Note 10 see Note 10

Data on Collateral
Type of collateral - - - - -
Cash - - - - -
Securities 8 924 421 3 376 166 73 465 828 950 929 10 091 114
Quality of collateral - - - - -
Rating see Note 10 see Note 10 see Note 10 see Note 10 see Note 10

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 - - - 950 929 10 091 114
Open maturity 8 924 421 3 376 166 73 465 828 - -
Total 8 924 421 3 376 166 73 465 828 950 929 10 091 114

Safekeeping of collateral received by the fund
as part of Total Return Swap
Name of custodian Société Générale Société Générale Société Générale Société Générale Société Générale
Securities see Note 10 see Note 10 see Note 10 see Note 10 see Note 10
Cash - - - - -

Proportion of collateral granted - - 2.42% - -

(2) 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 10Y 

US Treasury 
Daily (-1x) 

Inverse 
UCITS ETF

Lyxor Index Fund -
Crystal 

Europe Equity

Lyxor Index Fund -
Lyxor FTSE USA

Infrastructure
UCITS ETF

Lyxor Index Fund -
Lyxor FTSE

Developed Europe
Infrastructure

UCITS ETF

Lyxor Index Fund -
Lyxor Privex

UCITS ETF

Amount of Total Return Swaps expressed in 
absolute amount 
(in the currency of the sub-fund)(2)

5 837 996 15 239 565 1 205 927 10 745 813 23 285 939

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 5 837 996 15 239 565 1 205 927 10 745 813 23 285 939
Above one year - - - - -
Open maturity - - - - -
Total 5 837 996 15 239 565 1 205 927 10 745 813 23 285 939

Counterparty
Name of the counterparty see Note 10 see Note 10 see Note 10 see Note 10 see Note 10
Country of domicile of the couterparty see Note 10 see Note 10 see Note 10 see Note 10 see Note 10
Gross volume of the outstanding transactions see Note 10 see Note 10 see Note 10 see Note 10 see Note 10

Data on Collateral
Type of collateral - - - - -
Cash - - - - -
Securities 335 339 346 138 83 145 240 752 1 603 972
Quality of collateral - - - - -
Rating see Note 10 see Note 10 see Note 10 see Note 10 see Note 10

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 1 597 - - - -
Above one year 333 742
Open maturity - 346 138 83 145 240 752 1 603 972
Total 335 339 346 138 83 145 240 752 1 603 972

Safekeeping of collateral received by the fund
as part of Total Return Swap
Name of custodian Société Générale Société Générale Société Générale Société Générale Société Générale
Securities see Note 10 see Note 10 see Note 10 see Note 10 see Note 10
Cash - - - - -

Proportion of collateral granted - - - - -
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Lyxor Index Fund -
Lyxor FTSE

EPRA/NAREIT
Developed Europe

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

Amount of Total Return Swaps expressed in 
absolute amount 
(in the currency of the sub-fund)(2)

12 305 875 13 196 653 116 352 759 15 252 151 17 950 119

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 12 305 875 13 196 653 116 352 759 15 252 151 17 950 119
Above one year - - - - -
Open maturity - - - - -
Total 12 305 875 13 196 653 116 352 759 15 252 151 17 950 119

Counterparty
Name of the counterparty see Note 10 see Note 10 see Note 10 see Note 10 see Note 10
Country of domicile of the couterparty see Note 10 see Note 10 see Note 10 see Note 10 see Note 10
Gross volume of the outstanding transactions see Note 10 see Note 10 see Note 10 see Note 10 see Note 10

Data on Collateral
Type of collateral - - - - -
Cash - - - - -
Securities 283 023 884 628 9 785 321 342 722 416 583
Quality of collateral - - - - -
Rating see Note 10 see Note 10 see Note 10 see Note 10 see Note 10

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 283 023 884 628 9 785 321 342 722 416 583
Total 283 023 884 628 9 785 321 342 722 416 583

Safekeeping of collateral received by the fund
as part of Total Return Swap
Name of custodian Société Générale Société Générale Société Générale Société Générale Société Générale
Securities see Note 10 see Note 10 see Note 10 see Note 10 see Note 10
Cash - - - - -

Proportion of collateral granted - - - - -
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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

Lyxor Index Fund -
Lyxor Stoxx

Europe 600 Media
UCITS ETF

Amount of Total Return Swaps expressed in 
absolute amount 
(in the currency of the sub-fund)(2)

107 346 740 336 033 412 24 578 760 93 770 154 5 686 979

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 107 346 740 336 033 412 24 578 760 93 770 154 5 686 979
Above one year - - - - -
Open maturity - - - - -
Total 107 346 740 336 033 412 24 578 760 93 770 154 5 686 979

Counterparty
Name of the counterparty see Note 10 see Note 10 see Note 10 see Note 10 see Note 10
Country of domicile of the couterparty see Note 10 see Note 10 see Note 10 see Note 10 see Note 10
Gross volume of the outstanding transactions see Note 10 see Note 10 see Note 10 see Note 10 see Note 10

Data on Collateral
Type of collateral - - - - -
Cash - - - - -
Securities 2 315 954 7 586 943 552 345 2 105 705 129 864
Quality of collateral - - - - -
Rating see Note 10 see Note 10 see Note 10 see Note 10 see Note 10

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 2 315 954 7 586 943 552 345 2 105 705 129 864
Total 2 315 954 7 586 943 552 345 2 105 705 129 864

Safekeeping of collateral received by the fund
as part of Total Return Swap
Name of custodian Société Générale Société Générale Société Générale Société Générale Société Générale
Securities see Note 10 see Note 10 see Note 10 see Note 10 see Note 10
Cash - - - - -

Proportion of collateral granted - - - - -
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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

Amount of Total Return Swaps expressed in 
absolute amount 
(in the currency of the sub-fund)(2)

412 807 012 18 753 042 8 038 853 53 716 190 70 919 448

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 412 807 012 18 753 042 8 038 853 53 716 190 70 919 448
Above one year - - - - -
Open maturity - - - - -
Total 412 807 012 18 753 042 8 038 853 53 716 190 70 919 448

Counterparty
Name of the counterparty see Note 10 see Note 10 see Note 10 see Note 10 see Note 10
Country of domicile of the couterparty see Note 10 see Note 10 see Note 10 see Note 10 see Note 10
Gross volume of the outstanding transactions see Note 10 see Note 10 see Note 10 see Note 10 see Note 10

Data on Collateral
Type of collateral - - - - -
Cash - - - - -
Securities 9 273 330 439 921 179 647 1 206 460 1 623 775
Quality of collateral - - - - -
Rating see Note 10 see Note 10 see Note 10 see Note 10 see Note 10

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 9 273 330 439 921 179 647 1 206 460 1 623 775
Total 9 273 330 439 921 179 647 1 206 460 1 623 775

Safekeeping of collateral received by the fund
as part of Total Return Swap
Name of custodian Société Générale Société Générale Société Générale Société Générale Société Générale
Securities see Note 10 see Note 10 see Note 10 see Note 10 see Note 10
Cash - - - - -

Proportion of collateral granted - - - - -
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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

Amount of Total Return Swaps expressed in 
absolute amount 
(in the currency of the sub-fund)(2)

11 257 850 38 569 785 43 834 734 486 285 269 199 363 942

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 11 257 850 38 569 785 43 834 734 486 285 269 199 363 942
Above one year - - - - -
Open maturity - - - - -
Total 11 257 850 38 569 785 43 834 734 486 285 269 199 363 942

Counterparty
Name of the counterparty see Note 10 see Note 10 see Note 10 see Note 10 see Note 10
Country of domicile of the couterparty see Note 10 see Note 10 see Note 10 see Note 10 see Note 10
Gross volume of the outstanding transactions see Note 10 see Note 10 see Note 10 see Note 10 see Note 10

Data on Collateral
Type of collateral - - - - -
Cash - - - - -
Securities 255 827 894 454 1 015 769 10 923 165 4 736 975
Quality of collateral - - - - -
Rating see Note 10 see Note 10 see Note 10 see Note 10 see Note 10

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 255 827 894 454 1 015 769 10 923 165 4 736 975
Total 255 827 894 454 1 015 769 10 923 165 4 736 975

Safekeeping of collateral received by the fund
as part of Total Return Swap
Name of custodian Société Générale Société Générale Société Générale Société Générale Société Générale
Securities see Note 10 see Note 10 see Note 10 see Note 10 see Note 10
Cash - - - - -

Proportion of collateral granted - - - - -
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Returns and costs incurred from total return swaps transactions during the period ended April 30, 2019, are included in the valuation of the swaps.
All transactions are bilateral transactions. 

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)(2)

10 428 785 104 341 140 383 450 484

Proportion of AUM 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 - 104 341 140 -
One month to three months - - -
Three months to one year 10 428 785 - 383 450 484
Above one year - - -
Open maturity - - -
Total 10 428 785 104 341 140 383 450 484

Counterparty
Name of the counterparty see Note 10 see Note 10 see Note 10
Country of domicile of the couterparty see Note 10 see Note 10 see Note 10
Gross volume of the outstanding transactions see Note 10 see Note 10 see Note 10

Data on Collateral
Type of collateral - - -
Cash - - -
Securities 240 477 6 997 817 22 852 209
Quality of collateral - - -
Rating see Note 10 see Note 10 see Note 10

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 - - 22 852 209
Open maturity 240 477 6 997 817 -
Total 240 477 6 997 817 22 852 209

Safekeeping of collateral received by the fund
as part of Total Return Swap
Name of custodian Société Générale Société Générale Société Générale
Securities see Note 10 see Note 10 see Note 10
Cash - - -

Proportion of collateral granted - - -

(2) 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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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 USD Liquid Investment Grade Corporate
Bonds UCITS ETF USD UNITED STATES OF AMERICA                                              9 708 917

Lyxor Index Fund - Lyxor BofAML $ High Yield Bond UCITS ETF USD UNITED STATES OF AMERICA                                              8 043 566
Lyxor Index Fund - Lyxor $ Floating Rate Note UCITS ETF USD UNITED STATES OF AMERICA                                              14 784 056
Lyxor Index Fund - Lyxor BofAML $ Short Term High Yield Bond
UCITS ETF USD UNITED STATES OF AMERICA                                              3 777 119

Lyxor Index Fund - Lyxor BofAML € Short Term High Yield Bond EUR VOLKSWAGEN LEASING GMBH 2 501 525
UCITS ETF FEDERAL REPUBLIC OF GERMANY 775 031

ITALIAN REPUBLIC 193 406
FINLAND REPUBLIC 120 611
ALTRIA GROUP INC 117 617
RCI BANQUE SA 48 035
FRANCE (REPUBLIQUE) 2 483

Lyxor Index Fund - Lyxor SG Japan Quality Income UCITS ETF JPY ROYAL DUTCH SHELL PLC 693 126
EXPERIAN PLC 126 454
FERGUSON 125 506
CRH PLC 120 607
ROYAL DUTCH SHELL PLC 120 324
MEDIOBANCA BANCA DI CREDITO FINANZIARIO S P A 119 571
BP PLC 117 960
SAIPEM SPA 112 452
BANCO BPM SPA 111 369
TELECOM ITALIA SPA 111 292

Lyxor Index Fund - Lyxor EuroMTS Covered Bond Aggregate
UCITS ETF

EUR VOLKSWAGEN LEASING GMBH 1 997 300
FEDERAL REPUBLIC OF GERMANY 1 666 405
ITALIAN REPUBLIC 248 041
BASF SE 155 607
RCI BANQUE SA 51 037

Lyxor Index Fund - Lyxor BofAML € High Yield Ex-Financial Bond
UCITS ETF

EUR FRANCE (REPUBLIQUE)                                                   2 407 895
FEDERAL REPUBLIC OF GERMANY 498 952
ALTRIA GROUP INC 192 184
FINLAND REPUBLIC 174 299
KINGDOM OF BELGIUM 2 037
ITALIAN REPUBLIC 883

Lyxor Index Fund - Lyxor SG Global Value Beta UCITS ETF EUR PERSIMMON PLC 3 649 103
BP PLC 1 877 646
THE BERKELEY GROUP H 1 206 560
NATIXIS SA 806 728
PAGE GROUP PLC 408 734
FAURECIA SA 375 824
UNITED UTILITIES GROUP PLC 260 600
TOTAL SA 173 408
AAREAL BANK AG 64 024 
ROYAL MAIL PLC 51 548

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

EUR CRH PLC 1 900 645
BTG PLC 329 700
THE BERKELEY GROUP H 326 818
TOTAL SA 217 453
LINDE PLC 123 187
GETLINK SE 86 789
FAURECIA SA 70 365
ROYAL DUTCH SHELL PLC 57 473
TECHNIPFMC PLC 56 083
VODAFONE GROUP PLC 55 827
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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 Cash EUR LYXOR INDEX FUND SICAV 19 566 125

LYXOR INTL ASSET MANAGEMENT 18 267 200
MULTI UNITS LUXEMBOURG SICAV 12 668 000
LYXOR ROBOTICS AND AI UCITS 11 338 800
MULTI UNITS LUXEMBOURG SICAV 3 532 075
SAFRAN SA 2 465 552
TECHNIPFMC PLC 1 954 803
LYXOR FORTUNE SG UCITS MULTI UNITS FRANCE SIC 1 907 116
ROYAL DUTCH SHELL PLC 1 565 744
COCA-COLA EUROPEAN PARTNERS PLC 337 035

Lyxor Index Fund - Lyxor BTP Monthly (-1x) Inverse UCITS ETF EUR DEUTSCHE BANK AG                                                      473 908
BNP PARIBAS SA 303 557
ITALIAN REPUBLIC 89 019
GOLDMAN SACHS GROUP INC. 80 125
NATIONAL AUSTRALIA BANK LTD 3 269
RCI BANQUE SA 1 051

Lyxor Index Fund - Lyxor Bund Daily (-1x) Inverse UCITS ETF EUR FEDERAL REPUBLIC OF GERMANY 4 854 936
VOLKSWAGEN LEASING GMBH 2 097 165
BANCO SANTANDER SA 1 901 957
THE AUSTRIAN REPUBLIC 808 741
BNP PARIBAS SA 192 364
GOLDMAN SACHS GROUP INC. 126 149
FINLAND REPUBLIC 75 737
RCI BANQUE SA 33 024
BASF SE 1 041

Lyxor Index Fund - Lyxor 10Y US Treasury Daily (-1x) Inverse
UCITS ETF USD UNITED STATES OF AMERICA           335 339

Lyxor Index Fund - Crystal Europe Equity EUR FAURECIA SA 172 155
PAGE GROUP PLC 39 033
ASTRAZENCA PLC 25 844
EXPERIAN PLC 18 998
CRH PLC 16 252
FERGUSON 15 377
ROYAL DUTCH SHELL PLC 15 208
TECHNIPFMC PLC 14 854
UNITED UTILITIES GROUP PLC 14 558
SSE PLC 13 859

Lyxor Index Fund - Lyxor FTSE USA Infrastructure UCITS ETF USD PAGE GROUP PLC 57 344
AIRBUS GROUP 8 059
UDG HEALTHCARE PLC 3 700
ROYAL DUTCH SHELL PLC 2 649
ALBIOMA 1 503
TOTAL SA 1 388
RENAULT SA 1 295
PENNON GROUP PLC 1 278
EXPERIAN PLC 1 247
MEDIOBANCA BANCA DI CREDITO FINANZIARIO S P A 1 239



SFT Regulation (continued)

292

Lyxor Index Fund
APRIL 30, 2019

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 FTSE Developed Europe Infrastructure EUR TOTAL SA 92 847
UCITS ETF VICTREX PLC 39 890

UDG HEALTHCARE PLC 22 913
AIRBUS GROUP 12 066
FASTIGHTS BALDER AB 12 060
SAFESTORE HOLDINGS PLC 10 840
SSE PLC 10 731
ASTRAZENCA PLC 10 724
FERGUSON 10 695
ROYAL DUTCH SHELL PLC 10 424

Lyxor Index Fund - Lyxor Privex UCITS ETF EUR EXPERIAN PLC 1 152 191
ALSTOM SA 262 444
FAURECIA SA 30 383
BANCO BPM SPA 24 198 
TOTAL SA 23 286
LINDE PLC 23 258
TELECOM ITALIA SPA 23 157
MEDIOBANCA BANCA DI CREDITO FINANZIARIO S P A 22 586
SSE PLC 21 621
ASTRAZENCA PLC 20 848

Lyxor Index Fund - Lyxor FTSE EPRA/NAREIT Developed Europe
UCITS ETF

EUR ROYAL DUTCH SHELL PLC 98 199
ELECTRICITE DE FRANCE SA 50 192
ROYAL DUTCH SHELL PLC 35 578
KLEPIERRE 18 052
ASTRAZENCA PLC 15 253
GLAXOSMITHKLINE PLC 12 647
FERGUSON 12 530 
DECHRA PHARMACEUTICALS PLC 12 501
CRH PLC 12 391
MEDIOBANCA BANCA DI CREDITO FINANZIARIO S P A 12 143

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

EUR GRAND CITY PROPERTIES S A 286 104
TOTAL SA 202 689
FAURECIA SA 150 013
ELECTRICITE DE FRANCE SA 44 850
LAND SECURITITES GROUP PLC R E I T 42 261
SSE PLC 30 914
ROYAL DUTCH SHELL PLC 26 777
BP PLC 25 868
VICTREX PLC 25 065
AIR FRANCE-KLM 18 890

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

EUR TOTAL SA 7 268 301
VICTREX PLC 1 180 962
FAURECIA SA 910 400
ALSTRIA OFFICE REIT AG 61 750
ROYAL DUTCH SHELL PLC 57 968
GRAND CITY PROPERTIES S A 54 622
GLAXOSMITHKLINE PLC 51 449
DECHRA PHARMACEUTICALS PLC 50 561
FERGUSON 50 246
LINDE PLC 50 045



SFT Regulation (continued)

293

Lyxor Index Fund
APRIL 30, 2019

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 Stoxx Europe 600 Construction &
Materials UCITS ETF

EUR AIB GROUP PLC 137 671
SOITEC 40 207
CRH PLC 36 036
WM MORRISON SUPERMARKETS PLC 20 783
FERGUSON 17 086
FAURECIA SA 16 165
ROYAL DUTCH SHELL PLC 15 692
TECHNIPFMC PLC 15 381
PERSIMMON PLC 15 190
PENNON GROUP PLC 14 699

Lyxor Index Fund - Lyxor Stoxx Europe 600 Financial Services
UCITS ETF

EUR CRH PLC 112 806
EUTELSAT COMMUNICATIONS 70 233
ROYAL DUTCH SHELL PLC 42 451
DECHRA PHARMACEUTICALS PLC 38 740 
AIB GROUP PLC 36 025
KUBOTA CORP 33 750
FAURECIA SA 23 229
BP PLC 22 805
JD SPORTS FASHION PLC 18 509
FERGUSON 18 035

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

EUR FAURECIA SA 901 434
WM MORRISON SUPERMARKETS PLC 888 946
CRH PLC 95 566
IPSEN 89 942
TATE AND LYLE PLC 58 861
ALSTOM SA 57 389
ROYAL DUTCH SHELL PLC 56 618
BANCO BPM SPA 53 876
MEDIOBANCA BANCA DI CREDITO FINANZIARIO S P A 50 954
JUVENTUS FOOTBALL CLUB S.P.A 37 978

Lyxor Index Fund - Lyxor Stoxx Europe 600 Healthcare UCITS
ETF

EUR RENAULT SA 4 115 750
ROYAL DUTCH SHELL PLC 1 179 984
ALSTOM SA 1 118 102
DASSAULT SYSTEMS SE 536 918
CRH PLC 276 074
FERGUSON 67 078
BP PLC 63 232
AIB GROUP PLC 56 289
THE BERKELEY GROUP H 55 489
LINDE PLC 50 366

Lyxor Index Fund - Lyxor Stoxx Europe 600 Industrial Goods &
Services UCITS ETF

EUR ROYAL DUTCH SHELL PLC 287 420
FAURECIA SA 37 401
BANCO BPM SPA 30 670
CGG 28 845
EXPERIAN PLC 28 523
LINDE PLC 25 504
ASTRAZENCA PLC 24 778
CRH PLC 24 333
MEDIOBANCA BANCA DI CREDITO FINANZIARIO S P A 24 012
SAIPEM SPA 22 748
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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 Stoxx Europe 600 Insurance UCITS ETF EUR ROCHE HOLDING LTD 1 120 970

ASHTEAD GROUP PLC 272 739
FAURECIA SA 233 237
BP PLC 114 199
CRH PLC 61 895
TECHNIPFMC PLC 52 726
GLAXOSMITHKLINE PLC 51 449
LINDE PLC 50 045
SUEZ SA 50 012
BANCO BPM SPA 49 767

Lyxor Index Fund - Lyxor Stoxx Europe 600 Media UCITS ETF EUR ROYAL DUTCH SHELL PLC 77 610
BP PLC 10 638
UDG HEALTHCARE PLC 5 732
MEDIOBANCA BANCA DI CREDITO FINANZIARIO S P A 5 670
GLAXOSMITHKLINE PLC 5 656
CRH PLC 5 627
LINDE PLC 5 454
ASTRAZENCA PLC 4 929
BANCO BPM SPA 4 369
PENNON GROUP PLC 4 180

Lyxor Index Fund - Lyxor Stoxx Europe 600 Oil & Gas UCITS ETF EUR STOCKLAND 2 194 804
TOTAL SA 1 956 928
IPSEN 1 378 909
THE BERKELEY GROUP H 763 958
CARNIVAL PLC 539 408
ROYAL DUTCH SHELL PLC 494 390
COCA COLA HBC LTD 445 316
AIB GROUP PLC 444 496
PRIMARY HEALTHCARE PROPERTIES PLC 430 188
GETLINK SE 165 082

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

EUR AIB GROUP PLC 198 185
CGG 44 622
FAURECIA SA 25 628
ROYAL DUTCH SHELL PLC 23 866
TOTAL SA 21 057
BANCO BPM SPA 19 708
DECHRA PHARMACEUTICALS PLC 18 813
FERGUSON 18 731
EXPERIAN PLC 18 558
MEDIOBANCA BANCA DI CREDITO FINANZIARIO S P A 17 738

Lyxor Index Fund - Lyxor Stoxx Europe 600 Retail UCITS ETF EUR THE BERKELEY GROUP H 52 343
CGG 22 438
ROYAL DUTCH SHELL PLC 22 396
BUREAU VERITAS REGISTRE INTL DE CLASSIFICA DE
NAVIRES ET D’AERONEFS SA 17 364

3I GROUP PLC 11 730
VODAFONE GROUP PLC 10 588
EXPERIAN PLC 10 353
FAURECIA SA 8 920
LONDONMETRIC PROPERTY PLC 8 110
FERGUSON 8 100
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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 Stoxx Europe 600 Technology
UCITS ETF

EUR ORPEA SA 272 076
GREENE KING PLC 191 044
TOTAL SA 113 309
CRH PLC 90 209
FAURECIA SA 86 983
STOCKLAND 66 277
BUREAU VERITAS REGISTRE INTL DE CLASSIFICA DE
NAVIRES ET D’AERONEFS SA 64 195

BP PLC 57 470
AIB GROUP PLC 55 118
THE BERKELEY GROUP H 54 790

Lyxor Index Fund - Lyxor Stoxx Europe 600 Telecommunications
UCITS ETF

EUR BANCO BPM SPA 691 472
IPSEN 178 532
ROYAL DUTCH SHELL PLC 139 723
PENNON GROUP PLC 125 642
PERSIMMON PLC 113 172
3I GROUP PLC 67 730
COCA COLA HBC LTD 58 350
CRH PLC 55 101
CGG 53 277
GLAXOSMITHKLINE PLC 51 449

Lyxor Index Fund - Lyxor Stoxx Europe 600 Travel & Leisure
UCITS ETF

EUR SOITEC 108 000
AIR FRANCE-KLM 28 438
IPSEN 23 318
BUREAU VERITAS REGISTRE INTL DE CLASSIFICA DE
NAVIRES ET D’AERONEFS SA 16 325

BANCO BPM SPA 12 135
FERGUSON 11 517
ROYAL DUTCH SHELL PLC 11 477
CRH PLC 11 433
MEDIOBANCA BANCA DI CREDITO FINANZIARIO S P A 11 283
ASTRAZENCA PLC 11 124

Lyxor Index Fund - Lyxor Stoxx Europe 600 Utilities UCITS ETF EUR IPSEN 301 265
PENNON GROUP PLC 184 204
TOTAL SA 82 294
FERGUSON 81 697
BP PLC 47 807
EUTELSAT COMMUNICATIONS 47 417
TECHNIPFMC PLC 44 871
SAIPEM SPA 39 244
DECHRA PHARMACEUTICALS PLC 38 895
FAURECIA SA 26 760

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

EUR ASHTEAD GROUP PLC 229 763 
ROYAL DUTCH SHELL PLC 162 537
AIB GROUP PLC 130 901
IPSEN 77 763
CGG 62 003
BUREAU VERITAS REGISTRE INTL DE CLASSIFICA DE
NAVIRES ET D’AERONEFS SA 52 160

TOTAL SA 49 248
CRH PLC 48 337
ALSTRIA OFFICE REIT AG 47 546
ALSTOM SA 44 100
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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 Stoxx Europe 600 Banks UCITS ETF EUR IPSEN 1 580 342

ROYAL DUTCH SHELL PLC 1 387 028
CRH PLC 1 231 709
GLAXOSMITHKLINE PLC 1 027 995
HIKMA PHARMACEUTICALS 809 421
TATE AND LYLE PLC 789 396
EASYJET PLC 731 422
SEVERN TRENT PLC 715 519
TOTAL SA 683 424
OCADO GROUP PLC 630 888

Lyxor Index Fund - Lyxor Stoxx Europe 600 Basic Resources
UCITS ETF

EUR EUTELSAT COMMUNICATIONS 2 499 742
ELECTRICITE DE FRANCE SA 722 828
ROYAL DUTCH SHELL PLC 522 693
VODAFONE GROUP PLC 402 219
GLAXOSMITHKLINE PLC 319 384
LINDE PLC 57 263
FAURECIA SA 57 053
THE BERKELEY GROUP H 54 790
SUEDZUCKER AG 50 937
MEDIOBANCA BANCA DI CREDITO FINANZIARIO S P A 50 066

Lyxor Index Fund - Lyxor Stoxx Europe 600 Chemicals UCITS ETF EUR PENNON GROUP PLC 70 345
WM MORRISON SUPERMARKETS PLC 36 469
WHITBREAD PLC 26 927
PERSIMMON PLC 22 317
FAURECIA SA 17 523
DASSAULT SYSTEMS SE 16 785
BANCO BPM SPA 15 429
MEDIOBANCA BANCA DI CREDITO FINANZIARIO S P A 12 663
TELECOM ITALIA SPA 11 034
SAIPEM SPA 10 985

Lyxor Index Fund - Lyxor Robotics & AI UCITS ETF USD CRH PLC 1 349 249
ROYAL DUTCH SHELL PLC 907 256
PAGE GROUP PLC 857 515
GRAINGER PLC 606 066
QINETIQ GROUP PLC 599 539
BTG PLC 599 526
IG GROUP HOLDINGS PLC 586 665
TECHNIPFMC PLC 569 898
CEMBRA MONEY BANK 321 505
GREAT PORTLAND ESTATES PLC R E I T 265 081

Lyxor Index Fund - Lyxor iBoxx $ Liquid Emerging Markets
Sovereigns UCITS ETF USD UNITED STATES OF AMERICA                                              22 852 209
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For the period ended April 30, 2019, as required by the CSSF circular 13/559, the securities lending income generated by
the Fund is as follows:

The following table mentions the net amount of securities lending income and the direct and indirect operational costs/fees
arising from securities lending transactions and paid to the Management Company and the securities lending agent as
applicable:

The following table expresses the split in percentage: 

The Management Company has appointed Société Générale to act as an intermediary of the securities lending transactions
processed by the Funds. Direct and indirect operational costs/fees associated with these transactions are mentioned above.
Société Générale is an entity related to the Management Company.
When Société Générale acts as securities lending agent and/or counterparty to securities lending transactions, a conflict
of interests may arise between the Management Company and Société Générale. The Management Company has
procedures in place to identify and reduce such conflict of interests and to resolve them equitably if necessary.
Counterparties of securities lending transactions are listed in Note 9 “Securities lending” above.” 
Regarding the Sub-Fund Lyxor Index Fund - Lyxor Smart Cash, the income from the securities lending activities incurred
during the period April 30, 2019, is included in the valuation of the swap.” 

Sub-Fund

Total gross amount of
securities lending income 

(in the Sub-Fund currency)

Direct and 
indirect operational 

costs incurred (in EUR)

Total net amount of 
securities lending income 

(in the Sub-Fund currency)

Lyxor Index Fund – Lyxor MSCI EMU Growth (DR) UCITS ETF 1 362   477   885   
Lyxor Index Fund – Lyxor MSCI EMU Small Cap (DR) UCITS ETF 116 180   40 663   75 517   
Lyxor Index Fund – Lyxor MSCI EMU Value (DR) UCITS ETF 39 586   13 855   25 731   

Sub-Fund Lyxor

Société Générale in its 
quality of securities 

lending agent 

Lyxor Index Fund – Lyxor MSCI EMU Growth (DR) UCITS ETF 885   272   204   
Lyxor Index Fund – Lyxor MSCI EMU Small Cap (DR) UCITS ETF 75 517   23 236   17 427   
Lyxor Index Fund – Lyxor MSCI EMU Value (DR) UCITS ETF 25 731   7 917   5 938   

Sub-Fund Lyxor

Société Générale in its
quality of securities

lending agent 

All Sub-Funds 65% 20% 15%
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