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MULTI UNITS LUXEMBOURG (the “Fund”) has been incorporated on March 29, 2006 under Luxembourg laws as a Société
d’Investissement à Capital Variable (“SICAV”) for an unlimited period of time. The Fund is governed by the provisions of
Part I of the amended Luxembourg Law of December 17, 2010 relating to Undertakings for Collective Investment.
The Articles of Incorporation were deposited with the Register of Commerce and Companies of Luxembourg and have
been published in the Mémorial, Recueil des Sociétés et Associations (the “Mémorial”) on April 14, 2006. The Articles of
Incorporation have been amended on October 5, 2009 and were published in the “Mémorial” on October 20, 2009.
The Fund is registered with the Register of Commerce and Companies of Luxembourg under number B 115.129.
The “Fund” aims to provide investors with professionally managed Sub-Funds investing in a wide range of transferable
securities and money market instruments in order to achieve an optimum return from capital invested while reducing
investment risk through diversification.
In addition, the Fund aims to provide investors with professionally managed index Sub-Funds whose objective is to replicate
the composition of a certain financial index recognised by the Luxembourg supervisory authority.
As at June 30, 2018, seventy-one Sub-Funds are available to investors:

• MULTI UNITS LUXEMBOURG - Lyxor DAX (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor DAILY LevDAX UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor WIG20 UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor S&P 500 UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI Canada UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Australia (S&P ASX 200) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Utilities TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Materials TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Telecommunication Services TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Information Technology TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Health Care TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Industrials TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Energy TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Financials TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Consumer Discretionary TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Consumer Staples TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor S&P 500 VIX Futures Enhanced Roll UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor SG Global Quality Income NTR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI ACWI Gold UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor SG European Quality Income NTR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor IBOXX EUR Liquid High Yield BB UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI Pacific ex Japan UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Fed Funds US Dollar Cash UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor FTSE Emerging Minimum Variance UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor FTSE Europe Minimum Variance UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Euro STOXX 50 Protective Put UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Pan Africa UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 5-7Y Investment Grade (DR) UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 7-10Y Investment Grade (DR) UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 15+Y Investment Grade (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor EuroMTS Highest Rated Macro-Weighted Govt Bond (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor BOT MTS Ex-Bank of Italy (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor S&P 500 Daily (-2x) Inverse UCITS ETF
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• MULTI UNITS LUXEMBOURG - Lyxor FTSE All World Minimum Variance UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor EUR 2-10Y Inflation Expectations UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor US$ 10Y Inflation Expectations UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 1-3Y (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 5-7Y (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor iBoxx £ Liquid Corporates Long Dated UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core FTSE Actuaries UK Gilts (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core FTSE Actuaries UK Gilts Inflation-Linked (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 3-5Y (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 7-10Y (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Commodities Thomson Reuters/CoreCommodity CRB EX-Agriculture TR
UCITS ETF

• MULTI UNITS LUXEMBOURG - Lyxor Core FTSE Actuaries UK Gilts 0-5Y (DR) UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor Core US TIPS (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor UK£ 10Y Inflation Expectations UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor Green Bond (DR) UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor Italia Equity PIR (DR) UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor Core MSCI EMU (DR) UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor JPX-Nikkei 400 (DR) UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor FTSE USA Minimum Variance UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 1-3Y Investment Grade (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 3-5Y Investment Grade (DR) UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 10-15Y Investment Grade (DR) UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS All-Maturity Investment Grade (DR) UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS Inflation Linked Investment Grade (DR) UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor FTSE 100 UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor FTSE EMU Minimum Variance UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor MSCI EM ESG Trend Leaders UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core MSCI World (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core MSCI Japan (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI Emerging Markets LU UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI EM Asia UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core Morningstar UK NT (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core Morningstar US (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI EMU ESG Trend Leaders (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI USA ESG Trend Leaders (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI WORLD ESG Trend Leaders (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Scientific Beta Developed Long/Short UCIT ETF
• MULTI UNITS LUXEMBOURG - Lyxor S&P 500 Banks UCITS ETF
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The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor DAX (DR) UCITS ETF is to track both the upward
and the downward evolution of the DAX® (the “Index”).
The Sub-Fund will seek to carry out its investment objective by investing in a portfolio of transferable securities or other
eligible assets that will comprise all (or, on an exceptional basis, a substantial number of) the constituents composing the
benchmark Index and in doing so will apply the investment limits as set out in the Prospectus.
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor DAILY LevDAX UCITS ETF is to track both the
upward and the downward evolution of the LevDAX®(the “Index”). 
The Sub-Fund seeks to achieve its objective by (i) investing at least 75% of its assets in a diversified portfolio of equities issued
by an issuer incorporated either in European Union member state or in a member state of the European Economic Area, the
remaining part of the assets being invested into transferable securities and notably into international equities and (ii) entering into
a total return swap agreement (the “Swap”) to track both the upward and the downward evolution of the Index.
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor WIG20 UCITS ETF is to track both the upward and
the downward evolution of the WIG20 index (the “Index”) denominated in Zloty (PLN) increased by the revenues the Sub-
Fund would receive, should it be the holder of the stocks of the Index.
The Sub-Fund seeks to achieve its objective by (i) investing in a diversified portfolio of transferable securities (including
notably international equities) and (ii) entering into a total return swap agreement (the “Swap”) to track both the upward and
the downward evolution of the Index.
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor S&P 500 UCITS ETF is to track both the upward and
the downward evolution of the S&P 500® Net Total Return (the “Index”) denominated in United States Dollars (USD).
The Sub-Fund seeks to achieve its objective by (i) investing in a diversified portfolio of transferable securities (and notably
into international equities) and (ii) entering into a total return swap agreement (the “Swap”) to track both the upward and
the downward evolution of the Index.
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor MSCI Canada UCITS ETF is to track both the upward and
the downward evolution of the MSCI Canada Net Return CAD Index denominated in Canadian Dollars (CAD) (the “Index”).
The Sub-Fund seeks to achieve its objective by (i) investing in a diversified portfolio of transferable securities (including
notably international equities) and (ii) entering into a total return swap agreement (the “Swap”) to track both the upward and
the downward evolution of the Index.
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor Australia (S&P ASX 200) UCITS ETF is to track both
the upward and the downward evolution of the S&P/ASX 200 Net Total Return Index denominated in Australian Dollars
(AUD) (the “Index”).
The Sub-Fund seeks to achieve its objective by (i) investing in a diversified portfolio of transferable securities (including
notably international equities) and (ii) entering into a total return swap agreement (the “Swap”) to track both the upward and
the downward evolution of the Index.
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor MSCI World Utilities TR UCITS ETF is to track both
the upward and the downward evolution of the MSCI World Utilities Index - Net Total Return (the “Index”) denominated in
United States Dollars (USD).
The Sub-Fund seeks to achieve its objective by (i) investing in a diversified portfolio of transferable securities (including
notably international equities) and (ii) entering into a total return swap agreement (the “Swap”) to track both the upward and
the downward evolution of the Index.
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor MSCI World Materials TR UCITS ETF is to track
both the upward and the downward evolution of the MSCI World Materials Index - Net Total Return (the “Index”) denominated
in United States Dollars (USD).
The Sub-Fund seeks to achieve its objective by (i) investing in a diversified portfolio of transferable securities (including
notably international equities) and (ii) entering into a total return swap agreement (the “Swap”) to track both the upward and
the downward evolution of the Index.
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The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor MSCI World Telecommunication Services TR UCITS
ETF is to track both the upward and the downward evolution of the MSCI World Telecommunication Services Index - Net
Total Return (the “Index”) denominated in United States Dollars (USD).
The Sub-Fund seeks to achieve its objective by (i) investing in a diversified portfolio of transferable securities (including
notably international equities) and (ii) entering into a total return swap agreement (the “Swap”) to track both the upward and
the downward evolution of the Index.
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor MSCI World Information Technology TR UCITS ETF
is to track both the upward and the downward evolution of the MSCI World Information Technology Index - Net Total Return
(the “Index”) denominated in United States Dollars (USD).
The Sub-Fund seeks to achieve its objective by (i) investing in a diversified portfolio of transferable securities (including
notably international equities) and (ii) entering into a total return swap agreement (the “Swap”) to track both the upward and
the downward evolution of the Index.
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor MSCI World Health Care TR UCITS ETF is to track
both the upward and the downward evolution of the MSCI World Health Care Index - Net Total Return (the “Index”)
denominated in United States Dollars (USD).
The Sub-Fund seeks to achieve its objective by (i) investing in a diversified portfolio of transferable securities (including
notably international equities) and (ii) entering into a total return swap agreement (the “Swap”) to track both the upward and
the downward evolution of the Index.
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor MSCI World Industrials TR UCITS ETF is to track both
the upward and the downward evolution of the MSCI World Industrials Index - Net Total Return (the “Index”) denominated
in United States Dollars (USD).
The Sub-Fund seeks to achieve its objective by (i) investing in a diversified portfolio of transferable securities (including
notably international equities) and (ii) entering into a total return swap agreement (the “Swap”) to track both the upward and
the downward evolution of the Index.
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor MSCI World Energy TR UCITS ETF is to track both
the upward and the downward evolution of the MSCI World Energy Index - Net Total Return (the “Index”) denominated in
United States Dollars (USD).
The Sub-Fund seeks to achieve its objective by (i) investing in a diversified portfolio of transferable securities (including
notably international equities) and (ii) entering into a total return swap agreement (the “Swap”) to track both the upward and
the downward evolution of the Index.
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor MSCI World Financials TR UCITS ETF is to track both
the upward and the downward evolution of the MSCI World Financials Index - Net Total Return (the “Index”) denominated
in United States Dollars (USD).
The Sub-Fund seeks to achieve its objective by (i) investing in a diversified portfolio of transferable securities (including
notably international equities) and (ii) entering into a total return swap agreement (the “Swap”) to track both the upward and
the downward evolution of the Index.
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor MSCI World Consumer Discretionary TR UCITS ETF
is to track both the upward and the downward evolution of the MSCI World Consumer Discretionary Index - Net Total Return
(the “Index”) denominated in United States Dollars (USD).
The Sub-Fund seeks to achieve its objective by (i) investing in a diversified portfolio of transferable securities (including
notably international equities) and (ii) entering into a total return swap agreement (the “Swap”) to track both the upward and
the downward evolution of the Index.
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor MSCI World Consumer Staples TR UCITS ETF is to
track both the upward and the downward evolution of the MSCI World Consumer Staples Index - Net Total Return (the
“Index”) denominated in United States Dollars (USD).
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The Sub-Fund seeks to achieve its objective by (i) investing in a diversified portfolio of transferable securities (including
notably international equities) and (ii) entering into a total return swap agreement (the “Swap”) to track both the upward and
the downward evolution of the Index.
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor S&P 500 VIX Futures Enhanced Roll UCITS ETF is
to track both the upward and the downward evolution of the “S&P 500 VIX Futures Enhanced Roll Index” (the “Index”)
denominated in United States Dollars (USD).
The Sub-Fund seeks to achieve its objective by (i) investing in a diversified portfolio of transferable securities (including
notably international equities) and entering (ii) into a total return swap agreement (the “Swap”) to track both the upward and
the downward evolution of the Index.
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor SG Global Quality Income NTR UCITS ETF is to track
the unlevered performance of the “SG Global Quality Income NTR” index (the “Index”) denominated in Euro (EUR).
The Sub-Fund seeks to achieve its objective by (i) investing in a diversified portfolio of transferable securities (including
notably international equities), and (ii) entering into a total return swap agreement (the “Swap”) to track both the upward
and the downward evolution of the Index.
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor MSCI ACWI Gold UCITS ETF is to track both the
upward and the downward evolution of the “MSCI ACWI Gold with EM DR 18% Group Entity Capped Index” (the “Index”)
denominated in United States Dollars (USD).
The Sub-Fund seeks to achieve its objective by (i) investing in a diversified portfolio of transferable securities (including
notably international equities) and (ii) entering into a total return swap agreement (the “Swap”) to track both the upward and
the downward evolution of the Index.
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor SG European Quality Income NTR UCITS ETF is to
track the unlevered performance of the SG European Quality Income NTR index (the “Index”) denominated in Euro (EUR).
The Sub-Fund seeks to achieve its objective by (i) investing in a diversified portfolio of transferable securities (including
notably international equities) and (ii) entering into a total return swap agreement (the “Swap”) to track both the upward and
the downward evolution of the Index.
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor IBOXX EUR Liquid High Yield BB UCITS ETF is to
track both the upward and the downward evolution of the “Markit iBoxx EUR High Yield Corporates BB Top 50 Mid Price
TCA” - Total Return (the “Index”) (Bloomberg Code: IBXXCBB1) denominated in Euro (EUR).
The Sub-Fund seeks to achieve its objective by (i) investing in a diversified portfolio of transferable securities and (ii)
entering into a total return swap agreement (the “Swap”) to track both the upward and the downward evolution of the Index.
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor MSCI Pacific ex Japan UCITS ETF is to track both
the upward and the downward evolution of the MSCI Pacific ex Japan Index – Net Total Return (the “Index”) denominated
in United States Dollars (USD).
The Sub-Fund seeks to achieve its objective by (i) investing in a diversified portfolio of transferable securities (including
notably international equities) and (ii) entering into a total return swap agreement (the “Swap”) to track both the upward and
the downward evolution of the Index.
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor Fed Funds US Dollar Cash UCITS ETF is to reflect
the performance of the “Solactive Fed Funds Effective Rate Total Return index” denominated in United States Dollars
(USD) (the “Benchmark Index”).
The Sub-Fund seeks to achieve its objective by (i) investing in a diversified portfolio of transferable securities (including
notably global bonds and other debt securities) and (ii) entering into a total return swap agreement (the “Swap”) to obtain
the return on the Benchmark Index.
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor FTSE Emerging Minimum Variance UCITS ETF is
to track both the upward and the downward evolution of the FTSE Emerging Minimum Variance Index (the “Index”)
denominated in United States Dollars (USD) in order to offer an exposure to the emerging equity market and potentially offer
improvements to the risk reward trade-off by reducing portfolio volatility – while minimising the volatility of the difference
between the return of the Sub-Fund and the return of the Index (the “Tracking Error”).
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The Sub-Fund seeks to achieve its objective by (i) investing in a diversified portfolio of transferable securities (including
notably international equities) and (ii) entering into a total return swap agreement (the “Swap”) to track both the upward and
the downward evolution of the Index.
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor FTSE Europe Minimum Variance UCITS ETF is to
track both the upward and the downward evolution of the FTSE Developed Europe Minimum Variance Index (the “Index”)
denominated in Euro (EUR) in order to offer an exposure to the developed Europe equity market and potentially offer
improvements to the risk reward trade-off by reducing portfolio volatility – while minimising the volatility of the difference
between the return of the Sub-Fund and the return of the Index (the “Tracking Error”).
The Sub-Fund seeks to achieve its objective by (i) investing in a diversified portfolio of transferable securities (including
notably international equities) and (ii) entering into a total return swap agreement (the “Swap”) to track both the upward and
the downward evolution of the Index.
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor Euro STOXX 50 Protective Put UCITS ETF is to
track both the upward and the downward evolution of the “EURO STOXX 50 Protective Put 80% 18m 6/3 Index” (the
“Index”) denominated in Euro in order to offer an exposure to Eurozone companies while at the same time mitigating partially
the impact of a sudden decrease of the EURO STOXX 50® NET RETURN index – while minimising the volatility of the
difference between the return of the Sub-Fund and the return of the Index (the “Tracking Error”).
The Sub-Fund seeks to achieve its objective by (i) investing in a diversified portfolio of transferable securities (including
notably international equities) and (ii) entering into a total return swap agreement (the “Swap”) to track both the upward and
the downward evolution of the Index.
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor Pan Africa UCITS ETF is to track both the upward
and the downward evolution of the “SGI Pan Africa Net Total Return Index” (the “Index”) denominated in Euro in order to
offer an exposure to the African equities market or to companies whose main activity is on the African continent – while
minimising the volatility of the difference between the return of the Sub-Fund and the return of the Index (the “Tracking
Error”).
The Sub-Fund seeks to achieve its objective by (i) investing in a diversified portfolio of transferable securities (including
notably international equities) and (ii) entering into a total return swap agreement (the “Swap”) to track both the upward and
the downward evolution of the Index.
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 5-7Y Investment Grade (DR) UCITS ETF
is to reflect the performance of the “FTSE MTS Eurozone Government Bond IG 5-7Y (Mid Price) Index (Ex-CNO Etrix)” (the
“Benchmark Index”) denominated in Euro (EUR).
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 7-10Y Investment Grade (DR) UCITS ETF
is to reflect the performance of the “FTSE MTS Eurozone Government Bond IG 7-10Y (Mid Price) Index (Ex-CNO Etrix)”
(the “Benchmark Index”) denominated in Euro (EUR).
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 15+Y Investment Grade (DR) UCITS
ETF is to reflect the performance of the “FTSE MTS Eurozone Government Bond IG 15+Y (Mid Price) Index (Ex-CNO
Etrix)” (the “Benchmark Index”) denominated in Euro (EUR).
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor EuroMTS Highest Rated Macro-Weighted Govt Bond
(DR) UCITS ETF is to reflect the performance of the “FTSE MTS Highest Rated Macro-Weighted Government Bond (Mid
Price) Index” (the “Benchmark Index”) denominated in Euro (EUR).
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor BOT MTS Ex-Bank of Italy (DR) UCITS ETF is to
reflect the performance of the “FTSE MTS Ex-Bank of Italy BOT (Mid Price) Index” (the “Benchmark Index”) denominated
in Euro (EUR).
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor S&P 500 Daily (-2x) Inverse UCITS ETF is to track
both the upward and the downward evolution of the “S&P 500 ® 2X Inverse Daily Index” (the “Index”) denominated in
United States Dollars (USD) in order to offer an inverse exposure with daily 2x leverage, to the performance of the United
States equity market – while minimising the volatility of the difference between the return of the Sub-Fund and the return
of the Index (the “Tracking Error”).
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The Sub-Fund seeks to achieve its objective by (i) investing in a diversified portfolio of transferable securities (including
notably international equities) and (ii) entering into a total return swap agreement (the “Swap”) to track both the upward and
the downward evolution of the Index.
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor FTSE All World Minimum Variance UCITS ETF is to
track both the upward and the downward evolution of the FTSE All World Minimum Variance Index (the “Index”) denominated
in United States Dollars (USD) in order to offer an exposure to both the developed and emerging global equity markets and
potentially offer improvements to the risk reward trade-off by reducing portfolio volatility – while minimising the volatility of
the difference between the return of the Sub-Fund and the return of the Index (the “Tracking Error”).
The Sub-Fund seeks to achieve its objective by (i) investing in a diversified portfolio of transferable securities (including
notably international equities) and (ii) entering into a total return swap agreement (the “Swap”) to track both the upward and
the downward evolution of the Index.
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor EUR 2-10Y Inflation Expectations UCITS ETF is to
reflect the performance of the “Markit iBoxx EUR Breakeven Euro-Inflation France & Germany Index” (the “Benchmark
Index”) denominated in Euro (EUR), in order to offer an exposure to a long position in inflation-linked bonds issued by
France and Germany and a short position in French and German sovereign bonds with adjacent durations.
The Sub-Fund seeks to achieve its objective by (i) investing in a diversified portfolio of transferable securities (including
notably international equities) and (ii) entering into a total return swap agreement (the “Swap”) to track both the upward and
the downward evolution of the Index.
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor US$ 10Y Inflation Expectations UCITS ETF is to
reflect the performance of the “Markit iBoxx USD Breakeven 10-Year Inflation Index” (the “Benchmark Index”) denominated
in United States Dollars (USD), in order to offer an exposure to a long position in U.S. 10-year Treasury Inflation-Protected
securities (TIPS) and a short position in U.S. Treasury bonds with adjacent durations.
The Sub-Fund seeks to achieve its objective by (i) investing in a diversified portfolio of transferable securities (including
notably international equities) and (ii) entering into a total return swap agreement (the “Swap”) to track both the upward and
the downward evolution of the Index.
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 1-3Y (DR) UCITS ETF is to
reflect the performance of the Markit iBoxx USD Treasuries 1-3 Mid Price TCA index (the “Benchmark Index”), denominated
in United States Dollars (USD) and representative of United States “Treasury bonds” with maturities of 1 to 3 years.
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 5-7Y (DR) UCITS ETF is to
reflect the performance of the Markit iBoxx USD Treasuries 5-7 Mid Price TCA index (hereinafter the “Benchmark Index”)
denominated in United States Dollars (USD) and representative of United States “Treasury bonds” with maturities of 5 to 7 years.
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor iBoxx £ Liquid Corporates Long Dated UCITS ETF
is to provide exposure to increases and decreases in the main segments of the corporate bond market, denominated in Great
Britain Pound (GBP), by replicating the movement of the Markit iBoxx GBP Liquid Corporates Long Dated Mid Price TCA
index (the “Benchmark Index”), while minimizing the tracking error between the Sub-fund’s performance and that of the
Benchmark Index.
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor Core FTSE Actuaries UK Gilts (DR) UCITS ETF is
to reflect the performance, of the FTSE Actuaries UK Conventional Gilts All Stocks index (the “Benchmark Index”)
denominated in GBP and representative of UK government bonds (“Gilts”) denominated in Great Britain Pound (GBP).
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor Core FTSE Actuaries UK Gilts Inflation-Linked (DR)
UCITS ETF is to reflect the performance of the FTSE Actuaries UK Index-Linked Gilts All Stocks index (the “Benchmark
Index”) denominated in GBP and representative of inflation linked UK government bonds (“Index-Linked Gilts”) denominated
in Great Britain Pound (GBP).
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 3-5Y (DR) UCITS ETF is to
reflect the performance of the Markit iBoxx USD Treasuries 3-5 Mid Price TCA TRI index (the “Benchmark Index”),
denominated in United States Dollars (USD) and representative of United States “Treasury bonds” with maturities of 3 to
5 years.
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The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 7-10Y (DR) UCITS ETF is to
reflect the performance of the Markit iBoxx USD Treasuries 7-10 Mid Price TCA TRI index (the “Benchmark Index”),
denominated in United States Dollars (USD) and representative of United States “Treasury bonds” with maturities of 7 to 10
years.
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor Commodities Thomson Reuters/CoreCommodity
CRB EX-Agriculture TR UCITS ETF is to track both the upward and the downward evolution of the «Thomson
Reuters/CoreCommodity CRB Non-Agriculture and Livestock Total Return Index» (the “Index”) denominated in United
States Dollars (USD), in order to offer an exposure to international commodity markets and more specifically to metals and
energy.
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor Core FTSE Actuaries UK Gilts 0-5Y (DR) UCITS
ETF is to reflect the performance of the FTSE Actuaries UK Conventional Gilts Up To 5 Years index (hereinafter the
“Benchmark Index”) denominated in Great Britain Pound (GBP) and representative of UK government bonds (“Gilts”) with
remaining maturities up to 5 years.
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor Core US TIPS (DR) UCITS ETF is to reflect the
performance of the Barclays US Government Inflation-Linked Bond Index (the “Benchmark Index”) denominated in United
States Dollars (USD), in order to offer an exposure to the US Treasury Inflation Protected Securities (TIPS) market.
The objective of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor UK£ 10Y Inflation Expectations UCITS ETF is to
reflect the performance of the “Markit iBoxx GBP Breakeven 10-year Inflation Index” (the “Benchmark Index”) denominated
in GBP, in order to offer an exposure to a long position in 6 issuances of UK Index-Linked Gilts having durations closest to
10 years and a short position in UK Gilts with adjacent durations.
The objective of Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor Green Bond (DR) UCITS ETF is to track both the upward
and the downward evolution of the “Solactive Green Bond EUR USD IG Index” (the “Index") denominated in Euro (EUR),
in order to offer an exposure to the Green Bonds market.
The objective of Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor Italia Equity PIR (DR) UCITS ETF is to offer an exposure
to the performance of the Italian equity market by investing mainly in Italian large cap and mid cap companies, typically
included in the FTSE MIB index and the FTSE Italia Mid Cap Index (the “Indexes”).
The investment objective of MULTI UNITS LUXEMBOURG - Lyxor Core MSCI EMU (DR) UCITS ETF is to track both the
upward and the downward evolution of the MSCI EMU Net Return Index (the "Index") denominated in EUR and
representative of large-cap and mid-cap companies listed on developed markets in the European Economic and Monetary
Union (EMU), while minimizing the volatility of the difference between the return of the Sub-Fund and the return of the
Index (the “Tracking Error”).
The investment objective of MULTI UNITS LUXEMBOURG - Lyxor JPX-Nikkei 400 (DR) UCITS ETF is to track both the
upward and the downward evolution of the JPX-Nikkei 400 Net Total Return Index (the "Index") denominated in Yen (JPY)
in order to offer an exposure to the performance of 400 companies listed on the Tokyo Stock Exchange, with a high appeal
to investors and meeting special requirements in terms of efficient use of capital - while minimising the volatility of the
difference between the return of the Sub-Fund and the return of the Index (the “Tracking Error”).
The investment objective of MULTI UNITS LUXEMBOURG - Lyxor FTSE USA Minimum Variance UCITS ETF is to track
both the upward and the downward evolution of the FTSE USA Minimum Variance Index (the "Index") denominated in US
dollars (USD) in order to offer an exposure to public companies listed in the United States of America while minimising the
volatility of the difference between the return of the Sub-Fund and the return of the Index (the “Tracking Error”).
The investment objective of MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 1-3Y Investment Grade (DR) UCITS ETF is to
reflect the performance of the FTSE MTS Eurozone Government Bond IG 1-3Y (Mid Price) Index (Ex-CNO Etrix) (the
“Benchmark Index”) denominated in EUR while minimizing the volatility of the difference between the return of the Sub-Fund
and the return of the Index (the “Tracking Error”).
The investment objective of MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 3-5Y Investment Grade (DR) UCITS ETF is to
reflect the performance of the FTSE MTS Eurozone Government Bond IG 3-5Y (Mid Price) Index (Ex-CNO Etrix) (the
“Benchmark Index”) denominated in EUR, while minimizing the volatility of the difference between the return of the Sub-
Fund and the return of the Benchmark Index (the “Tracking Error”).
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The investment objective of MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 10-15Y Investment Grade (DR) UCITS ETF is
to reflect the performance of the FTSE MTS Eurozone Government Bond IG 10-15Y (Mid Price) Index (Ex-CNO Etrix) (the
“Benchmark Index”) denominated in EUR, while minimizing the volatility of the difference between the return of the Sub-
Fund and the return of the Benchmark Index (the “Tracking Error”).
The investment objective of MULTI UNITS LUXEMBOURG - Lyxor EUROMTS All-Maturity Investment Grade (DR) UCITS
ETF(11) is to reflect the performance of the FTSE MTS Eurozone Government Bond IG (Mid Price) Index (Ex-CNO Etrix) (the
“Benchmark Index”) denominated in Euro, while minimizing the volatility of the difference between the return of the Sub-
Fund and the return of the Benchmark Index (the “Tracking Error”).
The investment objective of MULTI UNITS LUXEMBOURG - Lyxor EUROMTS Inflation Linked Investment Grade (DR)
UCITS ETF (12) is to reflect the performance of the FTSE MTS Eurozone Inflation-Linked Bond IG (Mid Price) Index (the
“Benchmark Index”) denominated in EUR while minimizing the volatility of the difference between the return of the Sub-Fund
and the return of the Benchmark Index (the “Tracking Error”).
The investment objective of MULTI UNITS LUXEMBOURG - Lyxor FTSE 100 UCITS ETF is to track both the upward and
the downward evolution of the FTSE 100 Total Return Index (the "Index") denominated in British Pound (GBP) in order to
offer an exposure to the performance of the 100 largest companies traded on the London Stock Exchange that pass
screening for size and liquidity - while minimizing the volatility of the difference between the return of the Sub-Fund and the
return of the Index (“Tracking Error”).
The investment objective of MULTI UNITS LUXEMBOURG - Lyxor FTSE EMU Minimum Variance UCITS ETF is to track
both the upward and the downward evolution of the FTSE Developed Eurozone Minimum Variance Net Tax Index (the
"Index") denominated in Euro (EUR) in order to offer an exposure to the developed Eurozone equity market and potentially
offer improvements to the risk reward trade-off by reducing portfolio volatility - while minimising the volatility of the difference
between the return of the Sub-Fund and the return of the Index (the “Tracking Error”).
The investment objective of MULTI UNITS LUXEMBOURG - Lyxor MSCI EM ESG Trend Leaders UCITS ETF is to track
both the upward and the downward evolution of the MSCI EM Select ESG Rating and Trend Leaders Net Return USD
Index (the “Index”) denominated in US Dollars in order to offer an exposure to the performance of large and mid cap stocks,
across Emerging Markets (EM) countries issued by companies having a robust Environmental, Social and Governance
(ESG) ratings - while minimizing the volatility of the difference between the return of the Sub-Fund and the return of the Index
(“Tracking Error”).
The investment objective of the MULTI UNITS LUXEMBOURG - Lyxor Core MSCI World (DR) UCITS ETF (the “Sub-Fund”)
is to track both the upward and the downward evolution of the MSCI World Net TotalReturn USD Index (the “Index”)
denominated in US Dollars and representative of large-cap and mid-cap companies listed on developed markets, while
minimizing the volatility of the difference between the return of the Sub-Fund and the return of the Index (the “Tracking
Error”). 
The investment objective of MULTI UNITS LUXEMBOURG - Lyxor Core MSCI Japan (DR) UCITS ETF (the “Sub-Fund”)
is to track both the upward and the downward evolution of MSCI Japan Net Total Return Index (the “Index”) denominated
in JPY and representative of large-cap and mid-cap companies listed in Japan, while minimizing the volatility of the difference
between the return of the Sub-Fund and the return of the Index (the “Tracking Error”).
The investment objective of MULTI UNITS LUXEMBOURG - Lyxor MSCI Emerging Markets LU UCITS ETF (the “Sub-
Fund”) is to track both the upward and the downward evolution of the MSCI Emerging Markets Net Total Return Index (the
"Index") denominated in US Dollars and representative of the performance of large and mid cap companies across Emerging
Markets, while minimizing the volatility of the difference between the return of the Sub-Fund and the return of the Index (the
“Tracking Error”).
The investment objective of MULTI UNITS LUXEMBOURG - Lyxor MSCI EM Asia UCITS ETF (the “Sub-Fund”) is to track
both the upward and the downward evolution of the MSCI Emerging Markets Asia Net Total Return Index (the "Index")
denominated in US Dollars and representative of the performance of large and mid cap companies across Asian Emerging
Markets, while minimizing the volatility of the difference between the return of the Sub-Fund and the return of the Index (the
“Tracking Error”).



General information on the Fund (continued)

11

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

The investment objective of MULTI UNITS LUXEMBOURG - Lyxor Core Morningstar UK NT (DR) UCITS ETF (the “Sub-
Fund”) is to track both the upward and the downward evolution of the Morningstar UK NR Index (the “Index”) denominated
in GBP and representative of the United Kingdom’s large and mid cap equity market - while minimizing the volatility of the
difference between the return of the Sub-Fund and the return of the Index (the “Tracking Error”).
The investment objective of MULTI UNITS LUXEMBOURG - Lyxor Core Morningstar US (DR) UCITS ETF (the “Sub-Fund”)
is to track both the upward and the downward evolution of the Morningstar US Large-Mid Cap NR Index (the "Index")
denominated in US Dollars and representative of the United States’ large and mid cap equity market - while minimizing the
volatility of the difference between the return of the Sub-Fund and the return of the Index (the “Tracking Error”).
The investment objective of MULTI UNITS LUXEMBOURG - Lyxor MSCI EMU ESG Trend Leaders (DR) UCITS ETF is to
track both the upward and the downward evolution of the MSCI EMU Select ESG Rating and Trend Leaders Net Return
EUR Index (the "Index") denominated in Euros in order to offer an exposure to the performance of large and mid cap stocks,
across developed European Economic and Monetary Union (EMU) countries, issued by companies having a robust
Environmental, Social and Governance (ESG) ratings - while minimizing the volatility of the difference between the return
of the Sub-Fund and the return of the Index (“Tracking Error”).
The investment objective of MULTI UNITS LUXEMBOURG - Lyxor MSCI USA ESG Trend Leaders (DR) UCITS ETF is to
track both the upward and the downward evolution of the MSCI USA Select ESG Rating and Trend Leaders Net Return USD
Index (the “Index”) denominated in US Dollars in order to offer an exposure to the performance of large and mid cap stocks,
across the US market, issued by companies having a robust Environmental, Social and Governance (ESG) ratings - while
minimizing the volatility of the difference between the return of the Sub-Fund and the return of the Index (“Tracking Error”).
The investment objective of MULTI UNITS LUXEMBOURG - Lyxor MSCI World ESG Trend Leaders (DR) UCITS ETF is
to track both the upward and the downward evolution of the MSCI World Select ESG Rating and Trend Leaders Net Return
USD Index (the “Index”) denominated in US Dollars in order to offer an exposure to the performance of large and mid cap
stocks, across Developed Markets countries, issued by companies having a robust Environmental, Social and Governance
(ESG) ratings - while minimizing the volatility of the difference between the return of the Sub-Fund and the return of the Index
(“Tracking Error”).
The investment objective of MULTI UNITS LUXEMBOURG - Lyxor Scientific Beta Developed Long/Short UCITS ETF is to
provide a synthetic exposure to the performance of a basket the composition of which is equal to the one of SGI Global Multi
Factor Market Neutral Index (USD - Total Return) (the “Benchmark Index”) denominated in US dollars (USD), and exposed
to the Scientific Beta Developed Multi-Beta Multi-Strategy Managed Volatility L/S Equity Market Neutral Index (x3.5) Index
(Excess Return USD) denominated in USD (the “Underlying Index”).
The investment objective of MULTI UNITS LUXEMBOURG - Lyxor S&P 500 Banks UCITS ETF (the “Sub-Fund”) is to track
both the upward and the downward evolution of the S&P 500 Capped 35/20 Banks and Diversified Financials Select Index
(NTR) (the “Index”) denominated in USD, representative of the performance of main US banks and investment services
companies, while minimizing the volatility of the difference between the return of the Sub-Fund and the return of the Index
(the “Tracking Error”).
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The Annual General Meeting of the Shareholders is held at the registered office of the Fund in Luxembourg each year on
the first Friday of April at 10 a.m. (Luxembourg time) or, if any such day is not a business day, on the next following business
day.
Notices of all general meetings are sent by mail to all registered Shareholders at their registered address at least 8 days
prior to such meeting. Such notice will indicate the time and place of such meeting and the condition of admission thereto,
will contain the agenda and will refer to the requirements of Luxembourg law with regard to the necessary quorum and
majority at such meeting. 
Audited annual reports and unaudited semi-annual reports are made available for public inspection at each of the registered
offices of the Fund and the Administrative Agent within four, respectively two months following the relevant accounting
period, and the latest Annual Report shall be available at least fifteen days before the annual general meeting.
The financial year of the Fund ends on December 31st of each year.
The list of changes in the portfolio for the period ended June 30, 2018 is available, free of charge, at the registered office
of the Fund.
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(expressed in the Sub-Fund’s currency) 
Statement of Net Assets

MULTI UNITS
LUXEMBOURG -

Lyxor WIG20 
UCITS ETF

MULTI UNITS
LUXEMBOURG -

Lyxor DAILY 
LevDAX UCITS ETF

MULTI UNITS
LUXEMBOURG -
Lyxor DAX (DR)

UCITS ETF

PLNEUREURNotes

ASSETS
140 619 888174 678 2351 026 110 903Securities portfolio at cost
6 342 718(1 609 559)14 958 457Net unrealised profit/ (loss)

146 962 606173 068 6761 041 069 3602.2Securities portfolio at market value
--698 250Cash at bank
---Receivable for Fund shares issued

4 311 69514 986 93799 676Receivable for securities sold
892 4701 029 022-Receivable on swaps

---Receivable on spot exchange
--16 225Dividends receivable, net
---Interest receivable on bonds

2 514 6352 687 775-2.4, 7Swaps at market value
---2.8, 10Unrealised appreciation on forward foreign exchange contracts
--5 208 508Other assets

154 681 406191 772 4101 047 092 019

LIABILITIES
5-11 756 306Bank Overdraft
--5 613 125Payable for Fund shares redeemed

4 231 05616 015 958-Payable for securities purchased
973 109--Payable on swaps

---Payable on spot exchange
53 19660 117130 5483Management fees payable

---2.8, 10Unrealised depreciation on forward foreign exchange contracts
--75 9632.3, 9Unrealised depreciation on financial futures contracts
--13 350Other liabilities

5 257 36616 076 07517 589 292

149 424 040175 696 3351 029 502 727TOTAL NET ASSETS



The accompanying notes form an integral part of these financial statements. 14

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

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

MULTI UNITS
LUXEMBOURG -
Lyxor Australia 
(S&P ASX 200) 

UCITS ETF

MULTI UNITS
LUXEMBOURG -

Lyxor MSCI 
Canada UCITS ETF

MULTI UNITS
LUXEMBOURG -
Lyxor S&P 500 

UCITS ETF

EUREUREURNotes

ASSETS
62 456 70438 775 7295 884 996 310Securities portfolio at cost
1 646 233200 942(42 013 056)Net unrealised profit/ (loss)
64 102 93738 976 6715 842 983 254Securities portfolio at market value

--8Cash at bank
---Receivable for Fund shares issued

968 416152 83384 491 848Receivable for securities sold
505 017-42 073 715Receivable on swaps

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

592 6151 549 013117 106 880Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts
---Other assets

66 168 98540 678 5176 086 655 705

LIABILITIES
2-1Bank Overdraft
---Payable for Fund shares redeemed

966 518-63 588 806Payable for securities purchased
506 915152 83362 976 757Payable on swaps

---Payable on spot exchange
20 47912 936712 150Management fees payable

---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
---Other liabilities

1 493 914165 769127 277 714

64 675 07140 512 7485 959 377 991TOTAL NET ASSETS

2.2

2.4, 7
2.8, 10

3
2.8, 10
2.3, 9
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MULTI UNITS
LUXEMBOURG -

Lyxor MSCI World
Telecommunication

Services 
TR UCITS ETF

MULTI UNITS
LUXEMBOURG -

Lyxor MSCI 
World Materials 
TR UCITS ETF

MULTI UNITS
LUXEMBOURG -

Lyxor MSCI 
World Utilities 
TR UCITS ETF

EUREUREURNotes

ASSETS
42 094 54046 464 08023 258 298Securities portfolio at cost

544 9261 260 008670 951Net unrealised profit/ (loss)
42 639 46647 724 08823 929 249Securities portfolio at market value

1-1Cash at bank
---Receivable for Fund shares issued

1 021 605148 913582 958Receivable for securities sold
---Receivable on swaps
---Receivable on spot exchange
---Dividends receivable, net
---Interest receivable on bonds

2 197 3622 112 5181 257 143Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts
---Other assets

45 858 43449 985 51925 769 351

LIABILITIES
---Bank Overdraft
---Payable for Fund shares redeemed
---Payable for securities purchased

1 021 605148 913582 958Payable on swaps
---Payable on spot exchange

10 74112 3235 831Management fees payable
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
---Other liabilities

1 032 346161 236588 789

44 826 08849 824 28325 180 562TOTAL NET ASSETS

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

2.2

2.4, 7
2.8, 10

3
2.8, 10
2.3, 9



The accompanying notes form an integral part of these financial statements. 16

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS
LUXEMBOURG -

Lyxor MSCI World
Industrials 

TR UCITS ETF

MULTI UNITS
LUXEMBOURG -

Lyxor MSCI World
Health Care 

TR UCITS ETF

MULTI UNITS
LUXEMBOURG -

Lyxor MSCI World
Information
Technology 

TR UCITS ETF

EUREUREURNotes

ASSETS
43 707 111217 285 199184 345 106Securities portfolio at cost
(55 668)5 768 3131 112 128Net unrealised profit/ (loss)

43 651 443223 053 512185 457 234Securities portfolio at market value
---Cash at bank
---Receivable for Fund shares issued
-800 4035 141 640Receivable for securities sold
---Receivable on swaps
---Receivable on spot exchange
---Dividends receivable, net
---Interest receivable on bonds

1 800 0728 156 3905 781 489Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts
---Other assets

45 451 515232 010 305196 380 363

LIABILITIES
---Bank Overdraft
---Payable for Fund shares redeemed
--2 894 493Payable for securities purchased
-800 4032 247 147Payable on swaps
---Payable on spot exchange

11 28755 29646 310Management fees payable
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
---Other liabilities

11 287855 6995 187 950

45 440 228231 154 606191 192 413TOTAL NET ASSETS

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

2.2

2.4, 7
2.8, 10

3
2.8, 10
2.3, 9
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MULTI UNITS
LUXEMBOURG -

Lyxor MSCI 
World Consumer

Discretionary 
TR UCITS ETF

MULTI UNITS
LUXEMBOURG -

Lyxor MSCI 
World Financials 

TR UCITS ETF

MULTI UNITS
LUXEMBOURG -

Lyxor MSCI 
World Energy 
TR UCITS ETF

EUREUREURNotes

ASSETS
39 031 05555 373 535135 513 951Securities portfolio at cost

500 7252 227 1315 105 454Net unrealised profit/ (loss)
39 531 78057 600 666140 619 405Securities portfolio at market value

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

1 910 765182 1201 967 130Receivable for securities sold
1 534 279-1 138 605Receivable on swaps

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

1 902 5622 696 5285 159 652Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts
---Other assets

44 879 38660 479 314148 884 792

LIABILITIES
113Bank Overdraft
---Payable for Fund shares redeemed

1 534 279-3 105 735Payable for securities purchased
1 910 765182 120-Payable on swaps

---Payable on spot exchange
9 81914 64038 894Management fees payable

---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
---Other liabilities

3 454 864196 7613 144 632

41 424 52260 282 553145 740 160TOTAL NET ASSETS

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

2.2

2.4, 7
2.8, 10

3
2.8, 10
2.3, 9
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MULTI UNITS
LUXEMBOURG -
Lyxor SG Global
Quality Income 
NTR UCITS ETF

MULTI UNITS
LUXEMBOURG -

Lyxor S&P 500 VIX
Futures Enhanced

Roll UCITS ETF

MULTI UNITS
LUXEMBOURG -

Lyxor MSCI World
Consumer Staples 

TR UCITS ETF

EURUSDEURNotes

ASSETS
1 068 771 69040 125 54028 324 658Securities portfolio at cost

7 247 081(1 518 136)489 583Net unrealised profit/ (loss)
1 076 018 77138 607 40428 814 241Securities portfolio at market value

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

13 181 0803 073 0241 629 737Receivable for securities sold
-2 311 929226 973Receivable on swaps
---Receivable on spot exchange
---Dividends receivable, net
---Interest receivable on bonds

57 572 7843 445 8841 505 942Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts
---Other assets

1 146 772 63547 438 24132 176 893

LIABILITIES
17216-Bank Overdraft

---Payable for Fund shares redeemed
-3 130 3261 437 683Payable for securities purchased

13 181 0802 254 627419 027Payable on swaps
---Payable on spot exchange

407 38418 0137 862Management fees payable
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
---Other liabilities

13 588 6365 402 9821 864 572

1 133 183 99942 035 25930 312 321TOTAL NET ASSETS

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

2.2

2.4, 7
2.8, 10

3
2.8, 10
2.3, 9
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MULTI UNITS
LUXEMBOURG -

Lyxor IBOXX EUR
Liquid High Yield 

BB UCITS ETF

MULTI UNITS
LUXEMBOURG -

Lyxor SG European
Quality Income 
NTR UCITS ETF

MULTI UNITS
LUXEMBOURG -
Lyxor MSCI ACWI
Gold UCITS ETF

EUREURUSDNotes

ASSETS
120 069 10638 679 1649 345 549Securities portfolio at cost
(1 225 243)98 817(51 074)Net unrealised profit/ (loss)
118 843 86338 777 9819 294 475Securities portfolio at market value

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

935 4583 646 230457 065Receivable for securities sold
--166 331Receivable on swaps
---Receivable on spot exchange
---Dividends receivable, net

1 166 289--Interest receivable on bonds
2 295 231315 947490 509Swaps at market value

---Unrealised appreciation on forward foreign exchange contracts
---Other assets

123 240 84242 740 15810 408 380

LIABILITIES
---Bank Overdraft
---Payable for Fund shares redeemed

621 1013 423 608608 182Payable for securities purchased
314 357222 62215 214Payable on swaps

---Payable on spot exchange
34 33514 1753 866Management fees payable

---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
---Other liabilities

969 7933 660 405627 262

122 271 04939 079 7539 781 118TOTAL NET ASSETS

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

2.2

2.4, 7
2.8, 10

3
2.8, 10
2.3, 9
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MULTI UNITS
LUXEMBOURG -

Lyxor FTSE 
Emerging Minimum
Variance UCITS ETF

MULTI UNITS
LUXEMBOURG -
Lyxor Fed Funds 
US Dollar Cash 

UCITS ETF

MULTI UNITS
LUXEMBOURG -

Lyxor MSCI Pacific 
ex Japan UCITS ETF

USDUSDUSDNotes

ASSETS
23 031 04034 973 883127 730 953Securities portfolio at cost
(760 794)(51 617)(5 515 886)Net unrealised profit/ (loss)

22 270 24634 922 266122 215 067Securities portfolio at market value
-173Cash at bank
---Receivable for Fund shares issued

118 562316 6702 437 052Receivable for securities sold
---Receivable on swaps
---Receivable on spot exchange
---Dividends receivable, net
-210 997-Interest receivable on bonds

1 018 7521 515 1181 979 846Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts
---Other assets

23 407 56036 965 068126 631 968

LIABILITIES
---Bank Overdraft
---Payable for Fund shares redeemed
-250 713-Payable for securities purchased

118 56265 9572 437 052Payable on swaps
---Payable on spot exchange

7 6322 90912 601Management fees payable
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
---Other liabilities

126 194319 5792 449 653

23 281 36636 645 489124 182 315TOTAL NET ASSETS

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

2.2

2.4, 7
2.8, 10

3
2.8, 10
2.3, 9
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MULTI UNITS
LUXEMBOURG -
Lyxor Pan Africa

UCITS ETF

MULTI UNITS
LUXEMBOURG -

Lyxor Euro STOXX 
50 Protective 

Put UCITS ETF

MULTI UNITS
LUXEMBOURG -

Lyxor FTSE Europe
Minimum Variance

UCITS ETF

EUREUREURNotes

ASSETS
52 214 385923 006119 761 826Securities portfolio at cost
2 473 40926 385(3 681 246)Net unrealised profit/ (loss)
54 687 794949 391116 080 580Securities portfolio at market value

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

527 76047 3571 163 309Receivable for securities sold
488 10633 884-Receivable on swaps

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

895 28714 0601 347 806Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts
---Other assets

56 598 9501 044 692118 591 695

LIABILITIES
---Bank Overdraft
---Payable for Fund shares redeemed

541 75148 272-Payable for securities purchased
474 11432 9691 163 309Payable on swaps

---Payable on spot exchange
39 31627020 825Management fees payable

---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
---Other liabilities

1 055 18181 5111 184 134

55 543 769963 181117 407 561TOTAL NET ASSETS

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

2.2

2.4, 7
2.8, 10

3
2.8, 10
2.3, 9
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MULTI UNITS
LUXEMBOURG -
Lyxor EUROMTS
15+Y Investment

Grade (DR) 
UCITS ETF

MULTI UNITS
LUXEMBOURG -
Lyxor EUROMTS 
7-10Y Investment

Grade (DR) 
UCITS ETF

MULTI UNITS
LUXEMBOURG -
Lyxor EUROMTS 
5-7Y Investment

Grade (DR) 
UCITS ETF

EUREUREURNotes

ASSETS
71 247 109257 834 592539 393 427Securities portfolio at cost
(3 697 656)(1 059 727)(13 436 496)Net unrealised profit/ (loss)
67 549 453256 774 865525 956 931Securities portfolio at market value

70 25116 754497 534Cash at bank
---Receivable for Fund shares issued
-17 304 90815 527 011Receivable for securities sold
---Receivable on swaps
---Receivable on spot exchange
---Dividends receivable, net

820 3171 712 7426 935 657Interest receivable on bonds
---Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts

230--Other assets

68 440 251275 809 269548 917 133

LIABILITIES
---Bank Overdraft
-17 293 66015 958 890Payable for Fund shares redeemed
---Payable for securities purchased
---Payable on swaps
---Payable on spot exchange

8 82235 64071 593Management fees payable
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
-4624 649Other liabilities

8 82217 329 76216 035 132

68 431 429258 479 507532 882 001TOTAL NET ASSETS

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

2.2

2.4, 7
2.8, 10

3
2.8, 10
2.3, 9
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MULTI UNITS
LUXEMBOURG -
Lyxor S&P 500 

Daily (-2x) Inverse
UCITS ETF

MULTI UNITS
LUXEMBOURG -
Lyxor BOT MTS 
Ex-Bank of Italy 
(DR) UCITS ETF

MULTI UNITS
LUXEMBOURG -
Lyxor EuroMTS

Highest Rated Macro-
Weighted Govt Bond

(DR) UCITS ETF

USDEUREURNotes

ASSETS
15 451 33621 140 584216 551 299Securities portfolio at cost
(249 617)(37 233)(4 311 258)Net unrealised profit/ (loss)

15 201 71921 103 351212 240 041Securities portfolio at market value
479 38718 600Cash at bank
--7 128 075Receivable for Fund shares issued

946 83762 011-Receivable for securities sold
---Receivable on swaps
---Receivable on spot exchange
---Dividends receivable, net
--2 323 071Interest receivable on bonds

1 182 797--Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts
---Other assets

17 331 35721 244 749221 709 787

LIABILITIES
---Bank Overdraft
---Payable for Fund shares redeemed

325 385138 0777 122 426Payable for securities purchased
621 451--Payable on swaps

---Payable on spot exchange
8 9222 51426 888Management fees payable

---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
--569Other liabilities

955 758140 5917 149 883

16 375 59921 104 158214 559 904TOTAL NET ASSETS

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

2.2

2.4, 7
2.8, 10

3
2.8, 10
2.3, 9
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MULTI UNITS
LUXEMBOURG -

Lyxor US$ 
10Y Inflation
Expectations 
UCITS ETF

MULTI UNITS
LUXEMBOURG -

Lyxor EUR 
2-10Y Inflation 
Expectations 
UCITS ETF

MULTI UNITS
LUXEMBOURG -

Lyxor FTSE All World
Minimum Variance

UCITS ETF

USDEURUSDNotes

ASSETS
1 170 486 2221 115 721 23424 817 118Securities portfolio at cost

20 057 230402 447(818 263)Net unrealised profit/ (loss)
1 190 543 4521 116 123 68123 998 855Securities portfolio at market value

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

38 615 31854 365 85070 924Receivable for securities sold
15 817 400--Receivable on swaps

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

5 160 2104 659 936-Interest receivable on bonds
50 456 66823 744 835894 505Swaps at market value

---Unrealised appreciation on forward foreign exchange contracts
---Other assets

1 300 593 0491 198 894 30324 964 284

LIABILITIES
1660-Bank Overdraft
---Payable for Fund shares redeemed

32 468 41850 374 843-Payable for securities purchased
21 964 3003 991 00770 924Payable on swaps

---Payable on spot exchange
225 744225 4866 034Management fees payable

---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
---Other liabilities

54 658 46354 591 99676 958

1 245 934 5861 144 302 30724 887 326TOTAL NET ASSETS

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

2.2

2.4, 7
2.8, 10

3
2.8, 10
2.3, 9
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MULTI UNITS
LUXEMBOURG -

Lyxor iBoxx £ Liquid
Corporates Long
Dated UCITS ETF

MULTI UNITS
LUXEMBOURG -

Lyxor Core iBoxx $
Treasuries 5-7Y 
(DR) UCITS ETF

MULTI UNITS
LUXEMBOURG -

Lyxor Core iBoxx $
Treasuries 1-3Y 
(DR) UCITS ETF

GBPUSDUSDNotes

ASSETS
39 791 50350 004 830114 030 241Securities portfolio at cost

202 322(289 693)(1 166 208)Net unrealised profit/ (loss)
39 993 82549 715 137112 864 033Securities portfolio at market value

--123 592Cash at bank
---Receivable for Fund shares issued

178 806--Receivable for securities sold
4 960--Receivable on swaps

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

277 168284 983554 018Interest receivable on bonds
847 216--Swaps at market value

--1 272Unrealised appreciation on forward foreign exchange contracts
---Other assets

41 301 97550 000 120113 542 915

LIABILITIES
12 7912 535-Bank Overdraft

---Payable for Fund shares redeemed
---Payable for securities purchased

170 973--Payable on swaps
---Payable on spot exchange

1 8242 7696 997Management fees payable
--34 021Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
-260962Other liabilities

185 5885 56441 980

41 116 38749 994 556113 500 935TOTAL NET ASSETS

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

2.2

2.4, 7
2.8, 10

3
2.8, 10
2.3, 9
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MULTI UNITS
LUXEMBOURG -

Lyxor Core iBoxx $
Treasuries 3-5Y 
(DR) UCITS ETF

MULTI UNITS
LUXEMBOURG -
Lyxor Core FTSE

Actuaries UK Gilts
Inflation-Linked 
(DR) UCITS ETF

MULTI UNITS
LUXEMBOURG -
Lyxor Core FTSE

Actuaries UK Gilts
(DR) UCITS ETF

USDGBPGBPNotes

ASSETS
15 108 06639 405 008241 974 143Securities portfolio at cost
(322 763)(573 573)(2 847 632)Net unrealised profit/ (loss)

14 785 30338 831 435239 126 511Securities portfolio at market value
475 8333 090-Cash at bank

---Receivable for Fund shares issued
--20 640Receivable for securities sold
---Receivable on swaps
---Receivable on spot exchange
---Dividends receivable, net

70 40856 9811 671 569Interest receivable on bonds
---Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts
--996Other assets

15 331 54438 891 506240 819 716

LIABILITIES
474 471-57 740Bank Overdraft

---Payable for Fund shares redeemed
---Payable for securities purchased
---Payable on swaps
---Payable on spot exchange

8501 97213 308Management fees payable
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts

70301 406Other liabilities

475 3912 00272 454

14 856 15338 889 504240 747 262TOTAL NET ASSETS

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency) 
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MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS
LUXEMBOURG -

Lyxor Core 
FTSE Actuaries 

UK Gilts 0-5Y (DR)
UCITS ETF

MULTI UNITS
LUXEMBOURG -

Lyxor Commodities
Thomson

Reuters/Core
Commodity CRB 

EX-Agriculture TR
UCITS ETF

MULTI UNITS
LUXEMBOURG -

Lyxor Core iBoxx $
Treasuries 7-10Y 
(DR) UCITS ETF

GBPUSDUSDNotes

ASSETS
138 070 242134 553 86430 323 822Securities portfolio at cost
(4 070 296)(3 240 673)(321 638)Net unrealised profit/ (loss)
133 999 946131 313 19130 002 184Securities portfolio at market value

--14 899 055Cash at bank
---Receivable for Fund shares issued

126 4211 321 150-Receivable for securities sold
---Receivable on swaps
---Receivable on spot exchange
---Dividends receivable, net

1 196 302-202 795Interest receivable on bonds
-5 145 264-Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts

296--Other assets

135 322 965137 779 60545 104 034

LIABILITIES
117 320114 897 836Bank Overdraft

---Payable for Fund shares redeemed
---Payable for securities purchased
-1 321 150-Payable on swaps
---Payable on spot exchange

7 29332 9631 730Management fees payable
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
--76Other liabilities

124 6131 354 11414 899 642

135 198 352136 425 49130 204 392TOTAL NET ASSETS

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

Lyxor Green Bond
(DR) UCITS ETF

MULTI UNITS
LUXEMBOURG -

Lyxor UK£ 
10Y Inflation 
Expectations 
UCITS ETF

MULTI UNITS
LUXEMBOURG -

Lyxor Core US TIPS
(DR) UCITS ETF

EURGBPUSDNotes

ASSETS
53 261 74750 143 163830 369 780Securities portfolio at cost

242 595187 6626 041 994Net unrealised profit/ (loss)
53 504 34250 330 825836 411 774Securities portfolio at market value

175 996-130 871Cash at bank
---Receivable for Fund shares issued
-135 78511 468 700Receivable for securities sold
-198 464-Receivable on swaps
---Receivable on spot exchange
---Dividends receivable, net

297 322399 7542 796 553Interest receivable on bonds
-1 113 992-Swaps at market value
--131 645Unrealised appreciation on forward foreign exchange contracts
---Other assets

53 977 66052 178 820850 939 543

LIABILITIES
74 2772469 428Bank Overdraft

---Payable for Fund shares redeemed
-198 4643 327 524Payable for securities purchased
-135 785-Payable on swaps
---Payable on spot exchange

10 68610 30498 770Management fees payable
615-4 055 931Unrealised depreciation on forward foreign exchange contracts

---Unrealised depreciation on financial futures contracts
593-20 808Other liabilities

86 171344 5557 972 461

53 891 48951 834 265842 967 082TOTAL NET ASSETS

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency) 
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MULTI UNITS LUXEMBOURG
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MULTI UNITS
LUXEMBOURG -
Lyxor JPX-Nikkei 

400 (DR) UCITS ETF

MULTI UNITS
LUXEMBOURG -

Lyxor Core 
MSCI EMU (DR)

UCITS ETF

MULTI UNITS
LUXEMBOURG -

Lyxor Italia Equity 
PIR (DR) UCITS ETF

JPYEUREURNotes

ASSETS
77 141 393 500399 787 63917 074 027Securities portfolio at cost
2 513 536 979(12 984 465)(211 598)Net unrealised profit/ (loss)
79 654 930 479386 803 17416 862 429Securities portfolio at market value

431 481 797450 86214 226Cash at bank
---Receivable for Fund shares issued

19 358 79345 787-Receivable for securities sold
---Receivable on swaps

31 713 290 8961 365 640-Receivable on spot exchange
97 231 669186 266-Dividends receivable, net

---Interest receivable on bonds
---Swaps at market value

634 635 0381-Unrealised appreciation on forward foreign exchange contracts
-392 592-Other assets

112 550 928 672389 244 32216 876 655

LIABILITIES
1 013 736 294719 60814 593Bank Overdraft

---Payable for Fund shares redeemed
76 4138 988-Payable for securities purchased

---Payable on swaps
31 715 723 5921 365 510-Payable on spot exchange

16 219 36237 6144 735Management fees payable
68 528 61614 288-Unrealised depreciation on forward foreign exchange contracts

576 2202 030-Unrealised depreciation on financial futures contracts
4 638 959247120Other liabilities

32 819 499 4562 148 28519 448

79 731 429 216387 096 03716 857 207TOTAL NET ASSETS

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency) 
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MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS
LUXEMBOURG -
Lyxor EUROMTS 
3-5Y Investment

Grade (DR) 
UCITS ETF

MULTI UNITS
LUXEMBOURG -
Lyxor EUROMTS 
1-3Y Investment

Grade (DR) 
UCITS ETF

MULTI UNITS
LUXEMBOURG -
Lyxor FTSE USA

Minimum Variance
UCITS ETF

EUREURUSDNotes

ASSETS
806 736 614740 327 38095 416 056Securities portfolio at cost
(16 282 940)(14 519 419)(2 265 622)Net unrealised profit/ (loss)
790 453 674725 807 96193 150 434Securities portfolio at market value

70 93179 025-Cash at bank
---Receivable for Fund shares issued

15 229 90912 487 7105 404 214Receivable for securities sold
---Receivable on swaps
---Receivable on spot exchange
---Dividends receivable, net

10 263 62111 786 021-Interest receivable on bonds
--3 151 143Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts
-8 373-Other assets

816 018 135750 169 090101 705 791

LIABILITIES
--1Bank Overdraft

15 188 26012 487 960-Payable for Fund shares redeemed
--4 536 100Payable for securities purchased
--868 114Payable on swaps
---Payable on spot exchange

105 97098 23416 649Management fees payable
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts

20 005--Other liabilities

15 314 23512 586 1945 420 864

800 703 900737 582 89696 284 927TOTAL NET ASSETS

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency) 
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MULTI UNITS LUXEMBOURG
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MULTI UNITS
LUXEMBOURG -
Lyxor EUROMTS
Inflation Linked

Investment Grade
(DR) UCITS ETF

MULTI UNITS
LUXEMBOURG -
Lyxor EUROMTS

All-Maturity
Investment Grade
(DR) UCITS ETF

MULTI UNITS
LUXEMBOURG -
Lyxor EUROMTS 

10-15Y Investment
Grade (DR) 
UCITS ETF

EUREUREURNotes

ASSETS
765 829 622879 369 50363 111 049Securities portfolio at cost
(4 079 855)(10 572 610)(1 544 860)Net unrealised profit/ (loss)
761 749 767868 796 89361 566 189Securities portfolio at market value

132 683654 9139 899Cash at bank
-79 779 195-Receivable for Fund shares issued
---Receivable for securities sold
---Receivable on swaps
---Receivable on spot exchange
---Dividends receivable, net

5 726 57010 723 093822 742Interest receivable on bonds
---Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts
---Other assets

767 609 020959 954 09462 398 830

LIABILITIES
103 405592 128-Bank Overdraft

---Payable for Fund shares redeemed
-79 737 635-Payable for securities purchased
---Payable on swaps
---Payable on spot exchange

121 644103 0688 100Management fees payable
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts

4 0818 096145Other liabilities

229 13080 440 9278 245

767 379 890879 513 16762 390 585TOTAL NET ASSETS

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency) 
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MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS
LUXEMBOURG -
Lyxor MSCI EM 

ESG Trend Leaders 
UCITS ETF

MULTI UNITS
LUXEMBOURG -
Lyxor FTSE EMU

Minimum Variance
UCITS ETF

MULTI UNITS
LUXEMBOURG -
Lyxor FTSE 100

UCITS ETF

USDEURGBPNotes

ASSETS
11 416 82330 827 104453 406 094Securities portfolio at cost
(265 165)(300 886)3 041 500Net unrealised profit/ (loss)

11 151 65830 526 218456 447 594Securities portfolio at market value
--2Cash at bank
---Receivable for Fund shares issued

475 551632 32017 134 432Receivable for securities sold
61 626--Receivable on swaps

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

600 968303 0634 511 159Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts
---Other assets

12 289 80331 461 601478 093 187

LIABILITIES
---Bank Overdraft
---Payable for Fund shares redeemed

458 316460 6319 238 291Payable for securities purchased
78 861171 6897 896 141Payable on swaps

---Payable on spot exchange
3 1474 95466 497Management fees payable

---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
---Other liabilities

540 324637 27417 200 929

11 749 47930 824 327460 892 258TOTAL NET ASSETS

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

Lyxor MSCI 
Emerging Markets

LU UCITS ETF

MULTI UNITS
LUXEMBOURG -

Lyxor Core 
MSCI Japan (DR) 

UCITS ETF

MULTI UNITS
LUXEMBOURG -

Lyxor Core 
MSCI World 

(DR) UCITS ETF

USDJPYUSDNotes

ASSETS
1 113 6862 211 925 23440 089 721Securities portfolio at cost
(18 401)(35 674 695)(363 258)Net unrealised profit/ (loss)

1 095 2852 176 250 53939 726 463Securities portfolio at market value
--222 228Cash at bank
---Receivable for Fund shares issued
--139Receivable for securities sold

10 403--Receivable on swaps
---Receivable on spot exchange
-9 451 22347 519Dividends receivable, net
---Interest receivable on bonds

27 974--Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts
--286Other assets

1 133 6622 185 701 76239 996 635

LIABILITIES
-6 466 00965 381Bank Overdraft
---Payable for Fund shares redeemed

10 403--Payable for securities purchased
---Payable on swaps
---Payable on spot exchange

111210 8923 857Management fees payable
---Unrealised depreciation on forward foreign exchange contracts
--2 390Unrealised depreciation on financial futures contracts
--36Other liabilities

10 5146 676 90171 664

1 123 1482 179 024 86139 924 971TOTAL NET ASSETS

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

Lyxor Core
Morningstar US 
(DR) UCITS ETF

MULTI UNITS
LUXEMBOURG -

Lyxor Core
Morningstar UK NT

(DR) UCITS ETF

MULTI UNITS
LUXEMBOURG -
Lyxor MSCI EM 
Asia UCITS ETF

USDGBPUSDNotes

ASSETS
55 725 75710 159 60012 831 677Securities portfolio at cost
1 026 659467 485(361 109)Net unrealised profit/ (loss)
56 752 41610 627 08512 470 568Securities portfolio at market value

76 46821 840-Cash at bank
---Receivable for Fund shares issued
-4 86448 618Receivable for securities sold
---Receivable on swaps
---Receivable on spot exchange

34 55770 888-Dividends receivable, net
---Interest receivable on bonds
--261 749Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts
2--Other assets

56 863 44310 724 67712 780 935

LIABILITIES
-73 607-Bank Overdraft
---Payable for Fund shares redeemed
---Payable for securities purchased
--48 618Payable on swaps
---Payable on spot exchange

1 8303381 270Management fees payable
---Unrealised depreciation on forward foreign exchange contracts

2 238--Unrealised depreciation on financial futures contracts
655212-Other liabilities

4 72374 15749 888

56 858 72010 650 52012 731 047TOTAL NET ASSETS

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

Lyxor MSCI World
ESG Trend Leaders

(DR) UCITS ETF

MULTI UNITS
LUXEMBOURG -
Lyxor MSCI USA 

ESG Trend Leaders
(DR) UCITS ETF

MULTI UNITS
LUXEMBOURG -

Lyxor MSCI EMU ESG
Trend Leaders (DR)

UCITS ETF

USDUSDEURNotes

ASSETS
9 987 9724 990 8965 037 907Securities portfolio at cost

29 975(25 952)75 659Net unrealised profit/ (loss)
10 017 9474 964 9445 113 566Securities portfolio at market value

115 40247 30910 838Cash at bank
---Receivable for Fund shares issued

70--Receivable for securities sold
---Receivable on swaps
---Receivable on spot exchange

10 4063 2232 983Dividends receivable, net
---Interest receivable on bonds
---Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts

113--Other assets

10 143 9385 015 4765 127 387

LIABILITIES
568-2 304Bank Overdraft

---Payable for Fund shares redeemed
---Payable for securities purchased
---Payable on swaps
---Payable on spot exchange

2 4571 013824Management fees payable
---Unrealised depreciation on forward foreign exchange contracts

640--Unrealised depreciation on financial futures contracts
1952Other liabilities

3 6841 0183 130

10 140 2545 014 4585 124 257TOTAL NET ASSETS

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency) 
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MULTI UNITS LUXEMBOURG
JUNE 30, 2018

Combined

MULTI UNITS
LUXEMBOURG -
Lyxor S&P 500 

Banks UCITS ETF

MULTI UNITS
LUXEMBOURG -
Lyxor Scientific 
Beta Developed

Long/Short 
UCITS ETF

EURUSDUSDNotes

ASSETS
19 630 217 984949 05664 123 857Securities portfolio at cost

(63 890 490)(30 637)(2 351 178)Net unrealised profit/ (loss)
19 566 327 494918 41961 772 679Securities portfolio at market value

20 125 305--Cash at bank
86 907 270--Receivable for Fund shares issued
328 343 01825 3503 012 187Receivable for securities sold
63 195 539--Receivable on swaps
246 509 379--Receivable on spot exchange
1 192 261--Dividends receivable, net
69 258 355--Interest receivable on bonds
312 868 22729 5004 498 668Swaps at market value
5 019 572--Unrealised appreciation on forward foreign exchange contracts
5 611 507--Other assets

20 705 357 927973 26969 283 534

LIABILITIES
35 072 238-1Bank Overdraft
66 541 895--Payable for Fund shares redeemed
282 315 62317 081-Payable for securities purchased
128 164 7198 2693 012 187Payable on swaps
246 528 053--Payable on spot exchange
3 196 9509519 228Management fees payable
4 047 632--Unrealised depreciation on forward foreign exchange contracts

86 959--Unrealised depreciation on financial futures contracts
109 648--Other liabilities

766 063 71725 4453 031 416

19 939 294 210947 82466 252 118TOTAL NET ASSETS

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency) 
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MULTI UNITS LUXEMBOURG
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Statistical information

MULTI UNITS LUXEMBOURG - Lyxor DAX (DR) UCITS ETF
31/12/1631/12/1730/06/18Currency

Class Acc*
Number of shares 8 807 138 10 064 426 9 133 055
Net asset value per share EUR 116.8941 123.2342 109.9932

1 004 574 4341 240 281 6411 029 502 727EURTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor DAILY LevDAX UCITS ETF
31/12/1631/12/1730/06/18Currency

Class Acc*
Number of shares 1 703 735 2 161 266 2 827 753
Net asset value per share EUR 103.1242 116.4793 94.4774

267 158 802251 742 923175 696 335EURTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor WIG20 UCITS ETF
31/12/1631/12/1730/06/18Currency

Class  PLN
Number of shares 586 569 429 656 382 456
Net asset value per share PLN 254.7424 293.8549 229.5654

Class C-EUR
Number of shares - 71 023 190 623
Net asset value per share EUR - 114.5620 84.8157

158 983 279160 206 226149 424 040PLNTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor S&P 500 UCITS ETF
31/12/1631/12/1730/06/18Currency

Class C-EUR
Number of shares 2 732 872 2 714 992 1 820 749
Net asset value per share EUR 150.1223 142.3224 133.1393

Class Daily Hedged to CHF - Acc*
Number of shares 232 847 191 700 2 000
Net asset value per share CHF 128.9715 127.9285 107.8238

Class Daily Hedged to EUR - Acc*
Number of shares 2 000 2 000 2 000
Net asset value per share EUR 169.3152 167.5744 140.6246

* This share class has been renamed, see more details in Note 1.
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MULTI UNITS LUXEMBOURG
JUNE 30, 2018

Statistical information (continued)

31/12/1631/12/1730/06/18Currency

MULTI UNITS LUXEMBOURG - Lyxor S&P 500 UCITS ETF

Class Daily Hedged to EUR - Dist*
Number of shares 5 051 844 3 161 474 2 225 716
Net asset value per share EUR 156.7669 155.1551 132.5358

Class D-EUR
Number of shares 115 416 663 101 849 476 76 953 357
Net asset value per share EUR 23.8979 22.6563 21.5768

Class D-USD
Number of shares 82 505 927 64 543 481 19 256 002
Net asset value per share USD 27.9156 27.2189 22.7677

2 613 952 0564 668 780 6475 959 377 991EURTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor MSCI Canada UCITS ETF
31/12/1631/12/1730/06/18Currency

Class D-EUR
Number of shares 641 041 648 724 1 397 879
Net asset value per share EUR 63.1983 63.3798 63.4659

Class D-USD
Number of shares - 543 174 509 065
Net asset value per share USD - 7.6274 6.7022

91 952 41144 566 27240 512 748EURTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor Australia (S&P ASX 200) UCITS ETF
31/12/1631/12/1730/06/18Currency

Class D-EUR
Number of shares 1 556 013 1 226 534 1 040 610
Net asset value per share EUR 41.5646 41.1533 40.6474

Class D-USD
Number of shares - 1 059 605 959 105
Net asset value per share USD - 24.7343 21.4528

61 805 67272 301 98664 675 071EURTotal Net Assets

* This share class has been renamed, see more details in Note 1.
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MULTI UNITS LUXEMBOURG
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MULTI UNITS LUXEMBOURG - Lyxor MSCI World Utilities TR UCITS ETF
31/12/1631/12/1730/06/18Currency

Class C-EUR
Number of shares 98 474 92 007 133 030
Net asset value per share EUR 190.6940 184.1705 184.5679

Class C-USD
Number of shares 33 573 16 973 58 167
Net asset value per share USD 222.6444 221.1516 194.6727

35 288 82220 070 90325 180 562EURTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Materials TR UCITS ETF
31/12/1631/12/1730/06/18Currency

Class C-EUR
Number of shares 128 774 170 394 242 465
Net asset value per share EUR 323.8243 324.7080 287.2579

Class C-USD
Number of shares 25 087 50 327 31 253
Net asset value per share USD 378.0974 389.9264 302.9985

78 628 05871 670 60249 824 283EURTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Telecommunication Services TR UCITS ETF
31/12/1631/12/1730/06/18Currency

Class C-EUR
Number of shares 154 188 130 986 161 814
Net asset value per share EUR 96.4055 102.4596 110.3165

Class C-USD
Number of shares 310 786 115 613 172 744
Net asset value per share USD 112.5583 123.0335 116.3564

36 907 29025 266 45544 826 088EURTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Information Technology TR UCITS ETF
31/12/1631/12/1730/06/18Currency

Class C-EUR
Number of shares 609 675 526 588 239 348
Net asset value per share EUR 231.2947 205.5996 169.6442

Statistical information (continued)
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MULTI UNITS LUXEMBOURG
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31/12/1631/12/1730/06/18Currency

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Information Technology TR UCITS ETF

Class C-USD
Number of shares 216 943 223 613 206 308
Net asset value per share USD 270.0482 246.8841 178.9323

75 602 983154 241 082191 192 413EURTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Health Care TR UCITS ETF
31/12/1631/12/1730/06/18Currency

Class C-EUR
Number of shares 707 670 862 783 1 012 829
Net asset value per share EUR 255.2077 244.4648 232.6393

Class C-USD
Number of shares 198 090 235 090 332 751
Net asset value per share USD 297.9539 293.5397 245.3649

313 031 240268 388 665231 154 606EURTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Industrials TR UCITS ETF
31/12/1631/12/1730/06/18Currency

Class C-EUR
Number of shares 128 588 209 906 380 850
Net asset value per share EUR 286.5969 289.8091 263.9830

Class C-USD
Number of shares 29 963 28 638 55 010
Net asset value per share USD 334.6162 348.0028 278.4362

115 059 66569 132 22945 440 228EURTotal Net Assets

Statistical information (continued)
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MULTI UNITS LUXEMBOURG
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MULTI UNITS LUXEMBOURG - Lyxor MSCI World Energy TR UCITS ETF
31/12/1631/12/1730/06/18Currency

Class C-EUR
Number of shares 313 263 444 308 294 731
Net asset value per share EUR 301.1652 274.5048 297.9989

Class C-USD
Number of shares 170 658 183 258 191 684
Net asset value per share USD 351.6253 329.6253 314.3144

144 951 172172 269 880145 740 160EURTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Financials TR UCITS ETF
31/12/1631/12/1730/06/18Currency

Class C-EUR
Number of shares 274 924 320 137 167 812
Net asset value per share EUR 154.8287 160.4897 149.1604

Class C-USD
Number of shares 114 426 66 222 100 200
Net asset value per share USD 180.7702 192.7160 157.3269

39 976 78662 006 64060 282 553EURTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Consumer Discretionary TR UCITS ETF
31/12/1631/12/1730/06/18Currency

Class C-EUR
Number of shares 124 009 116 209 453 331
Net asset value per share EUR 272.0161 249.7254 230.2361

Class C-USD
Number of shares 28 278 28 278 48 778
Net asset value per share USD 317.5924 299.8702 242.8416

115 603 65436 082 07541 424 522EURTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Consumer Staples TR UCITS ETF
31/12/1631/12/1730/06/18Currency

Class C-EUR
Number of shares 87 502 114 167 243 247
Net asset value per share EUR 270.5587 279.7668 272.4558

Statistical information (continued)
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31/12/1631/12/1730/06/18Currency

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Consumer Staples TR UCITS ETF

Class C-USD
Number of shares 24 534 24 534 64 234
Net asset value per share USD 315.8909 335.9441 287.3728

83 774 99438 803 95030 312 321EURTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor S&P 500 VIX Futures Enhanced Roll UCITS ETF
31/12/1631/12/1730/06/18Currency

Class Acc*
Number of shares 8 422 138 6 849 213 4 290 182
Net asset value per share EUR 4.2748 4.0975 11.3068

Class C-USD
Number of shares - - 558 257
Net asset value per share USD - - 11.9263

57 822 32533 700 07242 035 259USDTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor SG Global Quality Income NTR UCITS ETF
31/12/1631/12/1730/06/18Currency

Class C-GBP
Number of shares 40 450 96 250 119 120
Net asset value per share GBP 162.5715 164.6461 155.1065

Class D-EUR
Number of shares 985 063 1 391 959 1 361 383
Net asset value per share EUR 120.7603 121.8310 124.3577

Class D-GBP
Number of shares - 49 350 42 800
Net asset value per share GBP - 125.5889 123.2708

Class D-USD
Number of shares - 168 897 73 097
Net asset value per share USD - 112.9123 101.1870

Class Monthly Hedged C-GBP
Number of shares 7 086 261 7 073 136 5 224 313
Net asset value per share GBP 125.6453 127.1360 117.7367

924 724 4901 223 369 3671 133 183 999EURTotal Net Assets

Statistical information (continued)

* This share class has been renamed, see more details in Note 1.
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MULTI UNITS LUXEMBOURG - Lyxor MSCI ACWI Gold UCITS ETF
31/12/1631/12/1730/06/18Currency

Class C-EUR
Number of shares 160 036 141 060 160 060
Net asset value per share EUR 52.3474 54.9783 56.5376

Class C-USD
Number of shares - 37 550 36 800
Net asset value per share USD - 51.5665 46.5793

11 258 99011 248 8309 781 118USDTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor SG European Quality Income NTR UCITS ETF
31/12/1631/12/1730/06/18Currency

Class Dist*
Number of shares 363 900 386 200 210 700
Net asset value per share EUR 107.3914 107.9293 105.0947

22 143 46141 682 30439 079 753EURTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor IBOXX EUR Liquid High Yield BB UCITS ETF
31/12/1631/12/1730/06/18Currency

Class Acc*
Number of shares 1 150 000 1 155 000 938 000
Net asset value per share EUR 106.3226 110.1861 105.4660

98 927 177127 264 950122 271 049EURTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor MSCI Pacific ex Japan UCITS ETF
31/12/1631/12/1730/06/18Currency

Class Dist*
Number of shares 1 231 112 1 250 091 1 250 079
Net asset value per share USD 100.8700 102.9311 84.7759

105 976 622128 673 303124 182 315USDTotal Net Assets

Statistical information (continued)

* This share class has been renamed, see more details in Note 1.
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MULTI UNITS LUXEMBOURG - Lyxor Fed Funds US Dollar Cash UCITS ETF
31/12/1631/12/1730/06/18Currency

Class Acc*
Number of shares 359 000 429 000 168 000
Net asset value per share USD 102.0765 101.3162 100.3946

16 866 30343 464 67136 645 489USDTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor FTSE Emerging Minimum Variance UCITS ETF
31/12/1631/12/1730/06/18Currency

Class Acc*
Number of shares 240 035 240 035 503 335
Net asset value per share USD 96.9915 103.2321 83.5446

42 050 94324 779 32523 281 366USDTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor FTSE Europe Minimum Variance UCITS ETF
31/12/1631/12/1730/06/18Currency

Class Acc*
Number of shares 1 035 765 1 060 915 1 222 254
Net asset value per share EUR 113.3534 111.7448 98.4741

120 360 384118 551 835117 407 561EURTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor Euro STOXX 50 Protective Put UCITS ETF
31/12/1631/12/1730/06/18Currency

Class Dist*
Number of shares 10 000 10 000 10 000
Net asset value per share EUR 96.3180 98.3559 95.5680

955 681983 560963 181EURTotal Net Assets

Statistical information (continued)

* This share class has been renamed, see more details in Note 1.
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MULTI UNITS LUXEMBOURG - Lyxor Pan Africa UCITS ETF
31/12/1631/12/1730/06/18Currency

Class Acc*
Number of shares 5 791 646 6 915 246 6 399 246
Net asset value per share EUR 9.5903 9.7546 8.7959

56 287 42867 455 71955 543 769EURTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 5-7Y Investment Grade (DR) UCITS ETF
31/12/1631/12/1730/06/18Currency

Class Acc*
Number of shares 3 330 800 3 635 800 3 272 800
Net asset value per share EUR 159.9861 160.6942 160.4193

525 020 520584 252 285532 882 001EURTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 7-10Y Investment Grade (DR) UCITS ETF
31/12/1631/12/1730/06/18Currency

Class Acc*
Number of shares 1 490 200 1 470 200 1 333 200
Net asset value per share EUR 173.4528 172.5488 170.6469

227 506 574253 681 352258 479 507EURTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 15+Y Investment Grade (DR) UCITS ETF
31/12/1631/12/1730/06/18Currency

Class Acc*
Number of shares 312 300 277 300 327 300
Net asset value per share EUR 219.1208 213.3945 215.2508

70 451 59759 174 31468 431 429EURTotal Net Assets

Statistical information (continued)

* This share class has been renamed, see more details in Note 1.
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MULTI UNITS LUXEMBOURG - Lyxor EuroMTS Highest Rated Macro-Weighted Govt Bond (DR) UCITS ETF
31/12/1631/12/1730/06/18Currency

Class Acc*
Number of shares 1 501 990 1 069 990 1 124 990
Net asset value per share EUR 142.8504 140.8131 142.0917

159 851 777150 668 710214 559 904EURTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor BOT MTS Ex-Bank of Italy (DR) UCITS ETF
31/12/1631/12/1730/06/18Currency

Class Acc*
Number of shares 210 001 241 001 511 001
Net asset value per share EUR 100.4955 100.8809 101.3282

51 778 83924 312 41521 104 158EURTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor S&P 500 Daily (-2x) Inverse UCITS ETF**
31/12/1631/12/1730/06/18Currency

Class Acc*
Number of shares 352 554 315 106 188 806
Net asset value per share USD 46.4484 49.9552 73.7493

13 924 32215 741 20516 375 599USDTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor FTSE All World Minimum Variance UCITS ETF
31/12/1631/12/1730/06/18Currency

Class Acc*
Number of shares 200 000 200 000 300 000
Net asset value per share USD 124.4366 126.0980 102.5727

30 771 82525 219 60824 887 326USDTotal Net Assets

Statistical information (continued)

* This share class has been renamed, see more details in Note 1.
** This Sub-Fund has been renamed, see more details in Note 1.
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MULTI UNITS LUXEMBOURG - Lyxor EUR 2-10Y Inflation Expectations UCITS ETF
31/12/1631/12/1730/06/18Currency

Class Acc*
Number of shares 11 316 000 10 442 000 2 342 000
Net asset value per share EUR 101.1225 101.2570 101.6357

238 030 9671 057 326 4011 144 302 307EURTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor US$ 10Y Inflation Expectations UCITS ETF
31/12/1631/12/1730/06/18Currency

Class Acc*
Number of shares 11 725 000 8 510 000 3 893 000
Net asset value per share USD 106.2630 104.0818 103.7246

403 800 117885 736 2431 245 934 586USDTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 1-3Y (DR) UCITS ETF**
31/12/1631/12/1730/06/18Currency

Class Dist*
Number of shares 987 001 1 105 001 1 107 001
Net asset value per share USD 100.1245 100.0913 101.5113

Class Monthly Hedged to EUR - Dist*
Number of shares 131 200 96 200 -
Net asset value per share EUR 95.8198 97.1049 -

112 373 129121 818 275113 500 935USDTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 5-7Y (DR) UCITS ETF**
31/12/1631/12/1730/06/18Currency

Class Dist*
Number of shares 461 001 236 001 226 001
Net asset value per share USD 108.4478 109.9133 110.3217

24 932 82425 939 65749 994 556USDTotal Net Assets

Statistical information (continued)

* This share class has been renamed, see more details in Note 1.
** This Sub-Fund has been renamed, see more details in Note 1.
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MULTI UNITS LUXEMBOURG - Lyxor iBoxx £ Liquid Corporates Long Dated UCITS ETF
31/12/1631/12/1730/06/18Currency

Class Dist*
Number of shares 284 001 109 001 109 001
Net asset value per share GBP 144.7755 149.1075 143.7220

15 665 84216 252 87241 116 387GBPTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor Core FTSE Actuaries UK Gilts (DR) UCITS ETF**
31/12/1631/12/1730/06/18Currency

Class Dist*
Number of shares 1 721 001 1 115 001 649 001
Net asset value per share GBP 139.8879 139.3671 140.8698

91 424 680155 394 479240 747 262GBPTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor Core FTSE Actuaries UK Gilts Inflation-Linked (DR) UCITS ETF**
31/12/1631/12/1730/06/18Currency

Class Dist*
Number of shares 214 001 198 001 128 001
Net asset value per share GBP 181.7258 183.4480 180.1660

23 061 43736 322 89238 889 504GBPTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 3-5Y (DR) UCITS ETF**
31/12/1631/12/1730/06/18Currency

Class Dist*
Number of shares 155 000 170 000 50 000
Net asset value per share USD 95.8461 96.5802 97.7019

4 885 09716 418 64614 856 153USDTotal Net Assets

Statistical information (continued)

* This share class has been renamed, see more details in Note 1.
** This Sub-Fund has been renamed, see more details in Note 1.
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MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 7-10Y (DR) UCITS ETF**
31/12/1631/12/1730/06/18Currency

Class Dist*
Number of shares 325 000 165 000 50 000
Net asset value per share USD 92.9365 94.8168 94.6860

4 734 30115 644 77330 204 392USDTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor Commodities Thomson Reuters/CoreCommodity CRB EX-Agriculture TR
UCITS ETF

31/12/1631/12/1730/06/18Currency

Class Acc*
Number of shares 1 176 000 881 000 741 000
Net asset value per share USD 116.0080 112.1972 105.4213

78 117 19098 845 774136 425 491USDTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor Core FTSE Actuaries UK Gilts 0-5Y (DR) UCITS ETF**
31/12/1631/12/1730/06/18Currency

Class Dist*
Number of shares 1 422 000 1 089 000 470 000
Net asset value per share GBP 95.0761 95.2234 98.5628

46 324 526103 698 366135 198 352GBPTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor Core US TIPS (DR) UCITS ETF**
31/12/1631/12/1730/06/18Currency

Class Dist*
Number of shares 3 837 490 2 492 490 398 000
Net asset value per share USD 99.6125 99.7280 97.3896

Class Monthly Hedged to GBP - Dist*
Number of shares 3 480 800 2 550 800 -
Net asset value per share GBP 100.2518 101.2262 -

38 761 085597 871 259842 967 082USDTotal Net Assets

Statistical information (continued)

* This share class has been renamed, see more details in Note 1.
** This Sub-Fund has been renamed, see more details in Note 1.
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MULTI UNITS LUXEMBOURG - Lyxor UK£ 10Y Inflation Expectations UCITS ETF
31/12/1631/12/1730/06/18Currency

Class Acc*
Number of shares 522 000 477 000 -
Net asset value per share GBP 99.2993 99.6955 -

-47 554 76751 834 265GBPTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor Green Bond (DR) UCITS ETF
31/12/1631/12/1730/06/18Currency

Class Acc*
Number of shares 1 080 500 180 500 -
Net asset value per share EUR 48.9602 48.6442 -

Class Monthly Hedged to EUR - Acc*
Number of shares 20 000 20 000 -
Net asset value per share EUR 49.4948 49.7797 -

-9 775 88953 891 489EURTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor Italia Equity PIR (DR) UCITS ETF**
31/12/1631/12/1730/06/18Currency

Class Acc*
Number of shares 162 403 392 498 -
Net asset value per share EUR 103.7986 103.7976 -

-40 740 36016 857 207EURTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor Core MSCI EMU (DR) UCITS ETF**
31/12/1631/12/1730/06/18Currency

Class Dist*
Number of shares 7 937 448 6 731 416 -
Net asset value per share EUR 48.6004 48.5943 -

Class Monthly Hedged to CHF - Acc*
Number of shares 14 650 14 650 -
Net asset value per share CHF 105.4254 105.8640 -

-328 434 374387 096 037EURTotal Net Assets

Statistical information (continued)

* This share class has been renamed, see more details in Note 1.
** This Sub-Fund has been renamed, see more details in Note 1.
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MULTI UNITS LUXEMBOURG - Lyxor JPX-Nikkei 400 (DR) UCITS ETF
31/12/1631/12/1730/06/18Currency

Class Acc*
Number of shares 2 540 977 4 345 739 -
Net asset value per share EUR 146.9514 146.2196 -

Class Daily Hedged to CHF - Acc*
Number of shares 90 746 125 163 -
Net asset value per share CHF 101.0798 105.7777 -

Class Daily Hedged to EUR - Acc*
Number of shares 1 008 615 1 390 951 -
Net asset value per share EUR 125.4073 131.2266 -

Class Daily Hedged to GBP - Acc*
Number of shares 417 799 496 026 -
Net asset value per share GBP 122.6312 127.7853 -

Class Daily Hedged to USD - Acc*
Number of shares 472 428 638 789 -
Net asset value per share USD 125.5236 129.4980 -

-131 154 254 49679 731 429 216JPYTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor FTSE USA Minimum Variance UCITS ETF
31/12/1631/12/1730/06/18Currency

Class Acc*
Number of shares 735 116 618 065 -
Net asset value per share USD 130.9792 128.6603 -

-79 520 48696 284 927USDTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 1-3Y Investment Grade (DR) UCITS ETF
31/12/1631/12/1730/06/18Currency

Class Acc*
Number of shares 5 901 700 6 261 700 -
Net asset value per share EUR 124.9780 125.7205 -

-787 224 337737 582 896EURTotal Net Assets

Statistical information (continued)

* This share class has been renamed, see more details in Note 1.
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MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 3-5Y Investment Grade (DR) UCITS ETF
31/12/1631/12/1730/06/18Currency

Class Acc*
Number of shares 5 263 400 5 767 400 -
Net asset value per share EUR 152.1267 153.1174 -

-883 089 454800 703 900EURTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 10-15Y Investment Grade (DR) UCITS ETF
31/12/1631/12/1730/06/18Currency

Class Acc*
Number of shares 296 300 280 300 -
Net asset value per share EUR 210.5655 209.8912 -

-58 832 51462 390 585EURTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor EUROMTS All-Maturity Investment Grade (DR) UCITS ETF
31/12/1631/12/1730/06/18Currency

Class Acc*
Number of shares 4 941 700 4 696 700 -
Net asset value per share EUR 177.9778 177.3653 -

-833 031 925879 513 167EURTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor EUROMTS Inflation Linked Investment Grade (DR) UCITS ETF
31/12/1631/12/1730/06/18Currency

Class Acc*
Number of shares 5 056 000 5 796 000 -
Net asset value per share EUR 151.7760 150.9704 -

-875 024 768767 379 890EURTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor FTSE 100 UCITS ETF
31/12/1631/12/1730/06/18Currency

Class Acc*
Number of shares 33 308 603 32 119 001 -
Net asset value per share GBP 10.4977 10.3303 -

Statistical information (continued)

* This share class has been renamed, see more details in Note 1.
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31/12/1631/12/1730/06/18Currency

MULTI UNITS LUXEMBOURG - Lyxor FTSE 100 UCITS ETF

Class Dist*
Number of shares 60 387 144 487 -
Net asset value per share GBP 117.9516 116.0710 -

Class Monthly Hedged to EUR - Acc*
Number of shares 922 344 1 032 945 -
Net asset value per share EUR 121.9510 120.8329 -

Class Monthly Hedged to USD - Acc*
Number of shares 48 000 48 000 -
Net asset value per share USD 127.3874 124.8616 -

-463 793 231460 892 258GBPTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor FTSE EMU Minimum Variance UCITS ETF
31/12/1631/12/1730/06/18Currency

Class Acc*
Number of shares 1 500 000 1 500 000 -
Net asset value per share EUR 20.5495 20.2959 -

-30 443 93530 824 327EURTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor MSCI EM ESG Trend Leaders UCITS ETF
31/12/1631/12/1730/06/18Currency

Class Acc
Number of shares 667 000 - -
Net asset value per share USD 17.6154 - -

--11 749 479USDTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor Core MSCI World (DR) UCITS ETF
31/12/1631/12/1730/06/18Currency

Class Acc
Number of shares 4 000 000 - -
Net asset value per share USD 9.9812 - -

--39 924 971USDTotal Net Assets

Statistical information (continued)

* This share class has been renamed, see more details in Note 1.
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MULTI UNITS LUXEMBOURG - Lyxor Core MSCI Japan (DR) UCITS ETF
31/12/1631/12/1730/06/18Currency

Class Acc
Number of shares 1 472 000 - -
Net asset value per share JPY 1 480 - -

--2 179 024 861JPYTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor MSCI Emerging Markets LU UCITS ETF
31/12/1631/12/1730/06/18Currency

Class Acc
Number of shares 122 530 - -
Net asset value per share USD 9.1663 - -

--1 123 148USDTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor MSCI EM Asia UCITS ETF
31/12/1631/12/1730/06/18Currency

Class Acc
Number of shares 1 343 530 - -
Net asset value per share USD 9.4758 - -

--12 731 047USDTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor Core Morningstar UK NT (DR) UCITS ETF
31/12/1631/12/1730/06/18Currency

Class Acc
Number of shares 1 000 000 - -
Net asset value per share GBP 10.6505 - -

--10 650 520GBPTotal Net Assets

Statistical information (continued)
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MULTI UNITS LUXEMBOURG - Lyxor Core Morningstar US (DR) UCITS ETF
31/12/1631/12/1730/06/18Currency

Class Acc
Number of shares 5 695 600 - -
Net asset value per share USD 9.9829 - -

--56 858 720USDTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor MSCI EMU ESG Trend Leaders (DR) UCITS ETF
31/12/1631/12/1730/06/18Currency

Class Acc
Number of shares 250 000 - -
Net asset value per share EUR 20.4970 - -

--5 124 257EURTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor MSCI USA ESG Trend Leaders (DR) UCITS ETF
31/12/1631/12/1730/06/18Currency

Class Acc
Number of shares 250 000 - -
Net asset value per share USD 20.0578 - -

--5 014 458USDTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor MSCI World ESG Trend Leaders (DR) UCITS ETF
31/12/1631/12/1730/06/18Currency

Class Acc
Number of shares 500 000 - -
Net asset value per share USD 20.2805 - -

--10 140 254USDTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor Scientific Beta Developed Long/Short UCITS ETF
31/12/1631/12/1730/06/18Currency

Class Acc (EUR)
Number of shares 430 000 - -
Net asset value per share EUR 95.6250 - -

Statistical information (continued)
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31/12/1631/12/1730/06/18Currency

MULTI UNITS LUXEMBOURG - Lyxor Scientific Beta Developed Long/Short UCITS ETF

Class Acc (USD)
Number of shares 190 000 - -
Net asset value per share USD 96.0206 - -

--66 252 118USDTotal Net Assets

MULTI UNITS LUXEMBOURG - Lyxor S&P 500 Banks UCITS ETF
31/12/1631/12/1730/06/18Currency

Class Acc
Number of shares 50 000 - -
Net asset value per share USD 18.9564 - -

--947 824USDTotal Net Assets

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

Shares

3.5736 781 85226 019 561EURADIDAS AG - REG - REG196 747
8.0282 567 61684 200 394EURALLIANZ SE-NOM - REG466 431
7.9381 630 11483 447 191EURBASF SE - REG996 583
8.5387 830 88790 046 881EURBAYER AG930 905
2.6226 991 25231 057 638EURBAYERISCHE MOTOREN WERKE AG347 691
1.0110 369 3829 028 544EURBEIERSDORF106 637
0.868 857 97811 569 775EURCOMMERZBANK AG1 078 794
2.2322 915 91823 647 220EURCONTINENTAL AG117 187
1.4715 133 75816 206 248EURCOVESTRO AG198 034
5.1953 423 56164 414 450EURDAIMLER969 047
1.8519 030 25233 734 060EURDEUTSCHE BANK AG - REG2 063 571
2.2222 902 82817 044 236EURDEUTSCHE BOERSE AG200 638
1.0310 586 9999 946 030EURDEUTSCHE LUFTHANSA AG - REG513 932
2.7828 636 30132 242 635EURDEUTSCHE POST AG - REG1 023 822
4.5146 427 17851 333 923EURDEUTSCHE TELEKOM AG-NOM - REG3 498 657
2.0921 525 57621 270 488EURE.ON SE2 351 494
1.9319 879 66617 452 698EURFRESENIUS MEDICAL CARE AG & CO230 142
2.9730 547 61327 617 255EURFRESENIUS SE & CO KGAA444 006
1.1211 557 81212 308 418EURHEIDELBERGCEMENT AG160 347
2.0120 729 66419 855 426EURHENKEL KGAA VZ PFD - PFD189 312
2.6026 778 68620 215 336EURINFINEON TECHNOLOGIES AG - REG1 226 692
3.6837 876 13830 813 149EURLINDE AG185 304
1.1411 726 28312 075 046EURMERCK KGAA140 233
2.8529 376 26830 966 348EURMUENCHENER RUECKVERSICHERUNGS-GESELLSCHAFT AG IN

MUENCHEN - REG
162 255

1.1111 425 26911 070 100EURRWE AG585 161
10.20104 944 68783 576 716EURSAP SE1 060 583
9.7199 920 16093 800 743EURSIEMENS AG - REG882 531
1.0811 119 83711 916 209EURTHYSSENKRUPP AG534 094
2.7428 237 35431 145 464EURVOLKSWAGEN AG - PFD198 547
2.0721 338 47118 088 721EURVONOVIA SE523 515

101.121 041 069 3601 026 110 903Total Shares

1 026 110 903 1 041 069 360 101.12
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

1 026 110 903 1 041 069 360 101.12Total Investments

JUNE 30, 2018
MULTI UNITS LUXEMBOURG
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MULTI UNITS LUXEMBOURG - Lyxor DAX (DR) UCITS ETF



58The accompanying notes form an integral part of these financial statements.

13.09Chemicals 101.12Germany
12.64Pharmaceuticals & Biotechnology 101.12
10.87Nonlife Insurance
10.19Software & Computer Services
10.16Automobiles & Parts
9.71General Industrials
6.59Personal Goods
4.51Mobile Telecommunications
2.78Industrial Transportation
2.71Banks
2.62Industrial Engineering
2.60Technology Hardware & Equipment
2.22Financial Services
2.09Electricity
2.07Real Estate Investment & Services
1.93Health Care Equipment & Services
1.12Construction & Materials
1.11Gas, Water & Multiutilities
1.08Industrial Metals & Mining
1.03Travel, Leisure & Catering

101.12

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor DAX (DR) UCITS ETF

% %Geographical classificationEconomic classification

Classification of Investments



59The accompanying notes form an integral part of these financial statements.

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

Shares

0.08136 996139 903EURAENA SME SA881
0.43757 817774 653EURAGEAS NV17 538
1.953 427 1883 322 181EURAIRBUS SE34 183
0.0476 64672 498EURANDRITZ AG1 686
9.2816 317 87915 161 826EURANHEUSER-BUSCH INBEV SA/NV188 646
1.232 166 6852 130 357USDAPPLE INC13 666
0.801 397 2211 567 491EURARCELORMITTAL55 644
3.215 641 6775 379 505EURASML HOLDING NV33 245
2.774 873 2374 460 865JPYASTELLAS PHARMA INC373 135
1.091 907 9312 069 081EURAXA SA90 789
0.30521 738504 000SEKAXFOOD AB31 628
9.1716 103 08516 930 896EURBANCO BILBAO VIZCAYA ARGENTARIA SA2 651 150
3.536 198 5486 751 420EURBANCO SANTANDER SA1 349 858
2.564 489 8154 435 549EURBASF SE - REG54 814
9.2616 293 48916 473 558EURBAYER AG172 692
3.636 383 1627 103 425SEKBOLIDEN AB229 427
1.793 137 6703 124 124EURCAIXABANK SA846 646
2.253 957 7583 976 128NOKDNB NOR ASA236 422
0.31539 498563 240NOKDNO ASA340 668
0.32566 932569 196JPYEAST JAPAN RAILWAY CO6 907
3.105 451 4335 422 433NOKEQUINOR ASA239 722
0.30533 533529 354EURERSTE GROUP BANK14 924
1.512 648 7792 656 554EURFORTUM OYJ129 588
3.886 820 3206 784 830EURGALP ENERGIA SGPS SA417 528
0.0354 99257 886USDGAZPROM PJSC - ADR REG14 589
0.731 277 3851 248 025NOKGJENSIDIGE FORSIKRING ASA90 985
1.833 223 4573 139 976EURINDITEX110 166
0.48838 501860 130EURING GROUP NV68 016
0.44780 014797 207JPYJAPAN POST HOLDINGS CO LTD83 161
0.09156 110161 398JPYJFE HOLDINGS INC9 632
0.41720 136700 128EURKONINKLIJKE AHOLD DELHAIZE NV35 120
1.552 725 3552 738 449EURKONINKLIJKE PHILIPS N.V.74 821
0.47822 425826 886SEKLUNDIN PETROLEUM AB30 067
0.821 438 8351 485 215NOKMARINE HARVEST ASA84 414
2.243 934 7784 130 792JPYMARUBENI CORP602 130
1.412 478 9542 706 113JPYMITSUBISHI UFJ FINANCIAL GROUP INC507 982
0.12206 976206 360EURNESTE CORPORATION3 080
0.30529 325544 029EURNOKIAN RENKAAT OYJ15 642
1.562 735 4282 899 298JPYNOMURA HOLDINGS INC657 294
1.141 994 4732 202 734NOKNORSK HYDRO ASA389 002
2.855 003 3355 309 274NOKORKLA ASA666 831
0.57995 4731 031 662JPYRECRUIT HOLDINGS CO LTD41 989
1.352 368 7152 334 348EURRELX NV129 686
0.891 559 3451 635 996EURSBM OFFSHORE NV117 024

JUNE 30, 2018
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MULTI UNITS LUXEMBOURG - Lyxor DAILY LevDAX UCITS ETF



60The accompanying notes form an integral part of these financial statements.

Shares (continued)

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

1.492 619 9422 476 664JPYSOFTBANK GROUP CORP42 496
0.10173 296187 101SEKSSAB AB - A42 781
0.901 577 0151 680 519EURSTORA ENSO OYJ - R94 094
2.915 121 0055 431 918NOKSTOREBRAND ASA741 276
3.095 436 9745 587 303SEKSVENSKA CELLULOSA AB SCA - B583 525
0.0582 80378 130SEKSWEDISH ORPHAN BIOVITRUM AB4 425
2.484 365 0464 492 536NOKTELENOR248 506
1.512 650 8062 765 055JPYTOYOTA MOTOR CORP47 812
1.091 908 9731 907 103EURUPM-KYMMENE OYJ62 344
2.814 939 7674 152 933EURVIVENDI SA235 227

98.50173 068 676174 678 235Total Shares

174 678 235 173 068 676 98.50
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

174 678 235 173 068 676 98.50Total Investments

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

MULTI UNITS LUXEMBOURG - Lyxor DAILY LevDAX UCITS ETF

(continued)Schedule of Investments
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61The accompanying notes form an integral part of these financial statements.

18.92Banks 16.58Norway
12.09Pharmaceuticals & Biotechnology 16.39Spain
9.29Beverages 12.40Japan
8.95Oil & Gas Producers 11.83Germany
6.93Technology Hardware & Equipment 9.84Netherlands
4.73Nonlife Insurance 9.72Belgium
4.16Media 7.64Sweden
3.67Food Producers 3.91Finland
3.63Mining 3.90France
3.09Personal Goods 3.88Portugal
2.81Support Services 1.23United States of America
2.56Chemicals 0.80Luxembourg
2.02Industrial Metals & Mining 0.35Austria
1.98Forestry & Paper 0.03Russia
1.95Aerospace & Defense 98.50
1.83General Retailers
1.81Automobiles & Parts
1.56Financial Services
1.55Electronic & Electrical Equipment
1.49Fixed Line Telecommunications
1.36Oil Equipment, Services & Distribution
0.71Food & Drug Retailers
0.54General Industrials
0.43Life Insurance
0.32Travel, Leisure & Catering
0.08Industrial Transportation
0.04Industrial Engineering

98.50

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor DAILY LevDAX UCITS ETF

% %Geographical classificationEconomic classification

Classification of Investments



62The 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

5.378 026 3009 002 962JPYADVANTEST CORP102 885
0.701 046 1121 075 990EURAKZO NOBEL NV-CVA - CVA3 264
5.718 535 5897 664 875USDALPHABET CLASS - A2 019
2.573 834 4303 545 879USDALPHABET INC918
7.2510 818 7448 524 920USDAMAZON.COM INC1 700
2.043 055 6262 982 536USDAPPLE INC4 409
1.402 090 3302 098 493CHFBALOISE-HOLDING NOM. - REG3 842
4.026 005 2746 889 346EURBANCO SANTANDER SA299 175
1.321 975 3572 025 200EURBASF SE - REG5 517
0.46688 860736 132EURBAYERISCHE MOTOREN WERKE AG2 030
1.612 405 9982 346 792USDBERKSHIRE HATHAWAY INC - B3 443
0.911 353 5301 537 503EURCAIXABANK SA83 552
1.652 461 1212 465 797USDCELGENE CORP8 277
1.251 873 9401 937 275JPYDAI-ICHI LIFE HOLDINGS INC28 057
2.053 055 7612 676 909JPYDAIICHI SANKYO CO LTD21 337
4.406 569 2766 506 570JPYDAIKIN INDUSTRIES LTD14 646
1.352 016 8282 012 451EURDEUTSCHE TELEKOM AG-NOM - REG34 769
0.941 406 8221 399 385JPYDISCO CORP2 201
0.891 330 5911 149 195USDEXPRESS SCRIPTS HOLDING CO4 603
6.259 344 3258 016 885USDFACEBOOK INC12 844
0.63942 999810 332JPYFAST RETAILING CO LTD548
2.513 749 5714 000 949EURFIAT CHRYSLER AUTOMOBILES NV52 515
0.14215 650215 947CHFGEORG FISCHER AG NAMEN - REG45
0.16239 918255 819JPYHINO MOTORS LTD6 000
1.482 213 0982 079 776JPYHITACHI LTD83 770
0.861 289 3971 296 518EURING GROUP NV23 927
0.13195 162193 701JPYJAPAN POST HOLDINGS CO LTD4 760
1.081 615 9131 626 410USDJOHNSON & JOHNSON3 557
0.12181 728176 218JPYKANSAI ELECTRIC POWER CO INC3 327
0.23345 659321 879JPYKYOCERA CORP1 637
0.55821 742753 051JPYMITSUBISHI ESTATE CO LTD12 551
1.071 601 9481 589 001JPYMITSUBISHI UFJ FINANCIAL GROUP INC75 097
1.362 033 5262 010 583JPYMITSUI & CO LTD32 564
1.372 040 6222 027 789JPYMIZUHO FINANCIAL GROUP INC323 710
2.383 563 5463 396 994JPYMS&AD INSURANCE GROUP HOLDINGS INC30 612
0.38574 728500 234USDNATIONAL RETAIL PROPERTIES INC3 492
3.835 719 8264 152 104USDNETFLIX INC3 903
6.629 875 4549 528 197JPYPANASONIC CORP195 625
1.101 636 7711 738 477JPYRAKUTEN INC64 617
0.47702 223674 694EURS IMMO AG9 608
2.273 390 7553 265 355CHFSCHINDLER HOLDING AG - REG4 307
1.642 456 6812 115 026CHFSTRAUMANN HOLDING AG - REG863
0.66983 7481 025 093JPYSUMITOMO MITSUI FINANCIAL GROUP INC6 759
2.804 179 9584 282 124CHFSWISS RE AG12 936

JUNE 30, 2018
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MULTI UNITS LUXEMBOURG - Lyxor WIG20 UCITS ETF



63The 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)

0.42634 292602 419JPYT&D HOLDINGS INC11 274
2.613 892 8414 072 672JPYTERUMO CORP18 137
1.532 287 0142 243 924USDTHERMO FISHER SCIENTIFIC INC2 949
0.12184 983179 664JPYTOKYO DOME CORP5 528
1.612 412 8572 462 019JPYTOYOTA MOTOR CORP9 956
1.532 290 8752 177 957JPYTREND MICRO INC/JAPAN10 724
0.53796 435776 821CHFVAT GROUP AG1 593
0.721 072 7351 083 305USDWILLIAMS PARTNERS LP7 059
2.744 089 0383 555 626USDWORLDPAY INC - A13 355
0.56836 099834 115CHFZURICH INSURANCE GROUP AG754

98.35146 962 606140 619 888Total Shares

140 619 888 146 962 606 98.35
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

140 619 888 146 962 606 98.35Total Investments

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

MULTI UNITS LUXEMBOURG - Lyxor WIG20 UCITS ETF
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64The accompanying notes form an integral part of these financial statements.

19.90Software & Computer Services 38.25United States of America
9.86General Retailers 38.16Japan
8.91Industrial Engineering 9.35Switzerland
8.88Banks 4.92Spain
8.75Nonlife Insurance 4.07Netherlands
7.42Technology Hardware & Equipment 3.13Germany
6.61Leisure Goods 0.47Austria
5.78Health Care Equipment & Services 98.35
4.77Pharmaceuticals & Biotechnology
4.12Automobiles & Parts
4.10Support Services
2.02Chemicals
1.71Electronic & Electrical Equipment
1.68Life Insurance
1.40Real Estate Investment & Services
1.35Mobile Telecommunications
0.72Oil Equipment, Services & Distribution
0.13General Industrials
0.12Electricity
0.12Travel, Leisure & Catering

98.35

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor WIG20 UCITS ETF

% %Geographical classificationEconomic classification

Classification of Investments



65The accompanying notes form an integral part of these financial statements.

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

Shares

0.2213 210 94213 194 280EURAALBERTS INDUSTRIES322 061
0.01303 770305 547EURABN AMRO GROUP NV13 671
0.116 511 0936 566 791EURACKERMANS & VAN HAAREN NV44 143
0.01451 286491 411JPYACOM CO LTD137 000
0.01825 686850 946CHFADECCO GROUP AG - REG16 291
0.0013 03211 620EURADLER REAL ESTATE AG905
0.127 301 4576 796 915USDADOBE SYSTEMS INC34 965
0.01397 863287 675USDADVANCED MICRO DEVICES INC30 989
0.126 876 4527 172 620EURAEGON NV1 338 873
0.8449 966 19354 566 922EURAENA SME SA321 326
0.052 970 6622 711 249JPYAEON CO LTD162 100
0.01317 651325 748USDAERCAP HOLDINGS NV6 849
0.126 945 1436 996 752EURAGEAS NV160 730
0.01378 399369 003AUDAGL ENERGY LTD26 599
0.00112 637130 788JPYAIFUL CORP42 100
0.021 119 5481 157 599EURAIRBUS SE11 191
9.42561 799 791535 578 288EURAIRBUS SE5 603 429
0.00203 399194 089NOKAKER SOLUTIONS ASA33 945
0.4225 311 82426 263 102EURAKZO NOBEL NV-CVA - CVA345 224
0.01307 198285 828USDALEXION PHARMACEUTICALS INC2 889
0.02941 5151 009 122SEKALFA LAVAL AB46 256
6.75403 040 020406 451 174EURALLIANZ SE-NOM - REG2 276 805
0.01832 684836 534EURALTRI SGPS SA96 264
0.2514 624 20512 269 989USDAMAZON.COM INC10 045
0.00138 883136 467EURAMER SPORTS OYJ - A5 140
0.01394 403417 222USDAMERIPRISE FINANCIAL INC3 292
0.031 520 8551 496 243EURAMG ADVANCED METALLURGICAL GROUP NV31 553
0.042 359 7762 415 628JPYANA HOLDINGS INC75 000
2.05122 600 170116 187 969EURANHEUSER-BUSCH INBEV SA/NV1 417 343
0.01471 273428 858USDANSYS INC3 159
0.2213 224 92913 402 012USDAPPLE INC83 414
0.01864 119831 971USDARCHER-DANIELS-MIDLAND CO22 014
0.01491 019497 370USDARTHUR J GALLAGHER & CO8 782
0.2816 499 27718 833 423EURASM INTERNATIONAL NV348 380
2.27136 148 443135 366 663EURASML HOLDING NV802 289
0.8249 045 42349 616 329EURASR NEDERLAND NV1 402 099
0.074 017 9474 076 890JPYASTELLAS PHARMA INC307 647
0.01332 321337 107AUDAURIZON HOLDINGS LTD121 278
0.01370 808394 937CHFAUTONEUM HOLDING AG1 853
1.1468 444 46874 225 526EURAXA SA3 256 934
0.031 683 1581 722 034CHFBALOISE-HOLDING NOM. - REG13 523
3.89232 264 676243 501 151EURBANCO BILBAO VIZCAYA ARGENTARIA SA38 239 163
0.02957 4461 069 827EURBANCO COMERCIAL PORTUGUES SA3 719 680
0.042 493 2022 450 650EURBANCO DE SABADELL SA1 736 818

JUNE 30, 2018
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MULTI UNITS LUXEMBOURG - Lyxor S&P 500 UCITS ETF



66The 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)

8.21489 844 720537 319 360EURBANCO SANTANDER SA106 673 502
4.18249 424 141265 574 446EURBASF SE - REG3 045 100
0.01308 881316 139USDBAXTER INTERNATIONAL INC4 884
3.27195 239 776198 376 241EURBAYER AG2 069 314
0.01404 410421 366USDBB&T CORP9 361
0.042 420 7803 241 058EURBE SEMICONDUCTOR INDUSTRIES NV104 434
0.042 144 1931 947 891AUDBHP BILLITON LTD99 919
0.021 362 7641 189 530USDBIOGEN INC5 482
0.01477 884518 279USDBOEING CO1 663
0.116 747 8837 490 573SEKBOLIDEN AB242 536
0.00262 165274 480USDBOOKING HOLDINGS INC151
0.01644 758515 685USDBOSTON SCIENTIFIC CORP23 021
0.052 911 0743 259 629EURBPOST SA215 157
0.01418 556416 124USDCABOT OIL & GAS CORP20 533
0.01316 010286 631USDCADENCE DESIGN SYSTEMS INC8 519
0.7645 492 94446 986 449EURCAIXABANK SA12 275 484
0.01608 083591 212DKKCARLSBERG B - B6 028
0.01516 629516 466USDCBOE GLOBAL MARKETS INC5 796
0.01637 828598 531USDCBRE GROUP INC15 599
0.01417 253433 953USDCDW CORP/DE6 030
0.073 989 7404 266 099USDCELGENE CORP58 653
0.053 044 7132 417 503USDCENTENE CORP28 852
0.01341 467349 598USDCERNER CORP6 668
0.02903 633978 895USDCH ROBINSON WORLDWIDE INC12 611
0.021 105 6201 123 578CHFCHOCOLADEFABRIKEN LINDT & SPRUENGLI AG - REG17
0.01299 745271 817USDCINTAS CORP1 891
0.02934 4611 015 826JPYCITIZEN WATCH CO LTD166 000
0.01864 521966 138JPYCI:Z HOLDINGS CO LTD21 215
0.01302 355310 883CHFCLARIANT AG - REG14 716
0.01431 623409 028USDCLOROX CO3 726
0.01331 265340 698USDCOGNEX CORP8 670
0.148 077 27610 619 445EURCOMMERZBANK AG983 714
0.148 219 6018 391 006JPYCOMSYS HOLDINGS CORP361 684
0.02911 471912 934USDCONCHO RESOURCES INC7 692
0.063 600 4824 105 000JPYCONCORDIA FINANCIAL GROUP LTD825 581
0.074 460 0814 367 289USDCONOCOPHILLIPS74 797
0.01534 280630 378USDCONSTELLIUM NV60 563
1.1266 881 62069 156 040EURCONTINENTAL AG342 018
0.01474 073471 442USDCONTINENTAL RESOURCES INC/OK8 547
0.01391 627391 984USDCOOPER COS INC1 942
0.01379 869385 020USDCOTY INC - A31 455
0.042 513 9892 654 550EURCOVESTRO AG32 897
0.148 395 8808 087 132JPYDAI-ICHI LIFE HOLDINGS INC549 487
0.3420 323 02818 220 615JPYDAIICHI SANKYO CO LTD620 309

JUNE 30, 2018
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67The 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)

0.042 381 5612 729 313EURDAIMLER43 199
0.021 128 4481 108 084JPYDAITO TRUST CONSTRUCTION CO LTD8 103
0.01393 564391 278DKKDANSKE BANK A/S14 680
0.00124 661138 452USDDELTA AIR LINES INC2 938
0.01377 147401 408JPYDENKA CO LTD13 200
0.4224 882 98825 518 730EURDEUTSCHE BOERSE AG217 985
1.1467 699 94378 347 895EURDEUTSCHE LUFTHANSA AG - REG3 286 405
0.042 216 9582 861 358EURDEUTSCHE POST AG - REG79 262
4.82287 700 513292 197 583EURDEUTSCHE TELEKOM AG-NOM - REG21 680 521
0.01469 011414 235USDDIAMONDBACK ENERGY INC4 162
0.052 894 2682 877 498NOKDNB NOR ASA172 893
0.052 927 4922 194 708NOKDNO ASA1 848 574
0.01876 6991 027 030JPYDOWA HOLDINGS CO LTD33 200
0.084 668 6774 838 964JPYEAST JAPAN RAILWAY CO56 879
0.01679 640732 597USDEBAY INC21 884
0.021 100 051997 507USDEDWARDS LIFESCIENCES CORP8 823
0.3118 365 99619 945 706SEKELECTROLUX AB940 348
0.01332 878341 578USDELECTRONIC ARTS INC2 756
0.00205 432199 555SEKELEKTA AB - B18 184
0.01618 440614 959EURELIA SYSTEM OPERATOR SA/NV11 603
0.021 452 4381 351 213EURELISA OYJ36 613
0.01335 997340 338CHFEMS-CHEMIE HOLDING AG612
0.01480 138407 169EURENCE ENERGIA Y CELULOSA SA63 176
0.3017 958 87617 397 783EURE.ON SE1 961 861
0.0071 53671 536EURERSTE GROUP BANK2 001
0.031 569 2431 605 012USDE*TRADE FINANCIAL CORP29 957
0.159 202 3108 178 994USDEXPRESS SCRIPTS HOLDING CO139 155
0.6337 756 21532 280 959USDFACEBOOK INC226 854
0.137 560 6427 804 072JPYFANUC CORP44 434
0.00159 722159 379EURFERRARI NV1 371
0.2112 582 37413 973 225EURFIAT CHRYSLER AUTOMOBILES NV770 318
0.01312 786327 525USDFLIR SYSTEMS INC7 027
0.063 318 7723 428 335EURFLOW TRADERS99 603
0.021 077 3901 156 019USDFORD MOTOR CO113 632
0.021 007 250894 392USDFOREST CITY REALTY TRUST INC - A51 557
0.01414 296431 464USDFORTIVE CORP6 273
0.2514 737 19913 349 213EURFORTUM OYJ720 998
2.01120 266 701119 626 244EURFRESENIUS MEDICAL CARE AG & CO1 392 298
0.084 617 1274 988 793JPYFUKUOKA FINANCIAL GROUP INC1 072 000
0.01497 395677 217JPYFURUKAWA ELECTRIC CO LTD16 600
0.1911 423 80111 364 356EURGALP ENERGIA SGPS SA699 345
0.106 129 8536 170 298EURGEMALTO NV123 040
0.02998 7331 009 627CHFGEORG FISCHER AG NAMEN - REG911
0.01520 229380 156DKKGN STORE NORD A/S13 329

JUNE 30, 2018
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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)

0.01371 337387 700USDGODADDY INC6 141
0.1911 269 85911 622 408EURGROUPE BRUXELLES LAMBERT SA124 777
0.01863 151898 032USDHARTFORD FINANCIAL SERVICES GROUP INC19 710
0.1911 533 16012 435 589EURHEIDELBERGCEMENT AG160 005
0.042 136 7352 180 532EURHEINEKEN HOLDING NV26 026
0.031 804 3561 822 463EURHEINEKEN NV20 976
0.0032 20834 825EURHELLA GMBH & CO KGAA671
0.00123 136124 152CHFHELVETIA HOLDING - REG252
0.063 352 3653 149 056EURIMCD NV58 302
0.01644 330656 615CHFIMPLENIA AG - REG9 881
0.6538 964 16736 477 436EURINDITEX1 331 653
0.01686 492754 230SEKINDUSTRIVARDEN AB - C41 280
1.2474 286 27277 426 544EURING GROUP NV6 025 817
0.032 071 9212 423 181JPYINPEX CORP233 100
0.01329 373302 991AUDINSURANCE AUSTRALIA GROUP LTD61 017
0.01461 915479 265USDINTERXION HOLDING NV8 640
0.021 202 8371 233 102SEKINVESTOR AB - B34 430
0.0099 040114 870USDIONIS PHARMACEUTICALS INC2 775
0.01613 316646 373JPYITOCHU CORP39 510
0.01586 476604 978USDJACOBS ENGINEERING GROUP INC10 785
0.00100 809101 167USDJOHNSON & JOHNSON970
0.031 500 0621 525 276USDJUNIPER NETWORKS INC63 873
0.01713 421656 149JPYJXTG HOLDINGS INC119 790
0.0078 52377 810JPYKANSAI ELECTRIC POWER CO INC6 284
0.042 211 6132 368 471JPYKAWASAKI HEAVY INDUSTRIES LTD87 600
0.021 370 7481 426 475JPYKAWASAKI KISEN KAISHA LTD86 600
0.116 679 0466 778 878EURKBC GROUP NV101 014
0.01674 924620 014JPYKDDI CORP28 797
0.01498 973476 662USDKELLOGG CO8 338
4.05241 800 000215 032 942EURKERING SA500 000
0.042 189 2202 055 378EURKESKO OYJ - B41 779
0.032 002 8172 042 495SEKKINNEVIK AB68 163
0.031 646 2491 805 295USDKNIGHT-SWIFT TRANSPORTATION HOLDINGS INC50 303
0.0097 187100 095JPYKOBE STEEL LTD12 395
0.084 830 7435 012 680JPYKOMATSU LTD197 200
0.052 885 2272 690 854EURKONE B - B66 084
1.1065 508 32863 235 875EURKONINKLIJKE AHOLD DELHAIZE NV3 194 749
0.074 061 6784 095 230EURKONINKLIJKE DSM NV47 163
0.3017 626 89718 079 036EURKONINKLIJKE KPN NV7 565 192
5.15307 542 103299 841 118EURKONINKLIJKE PHILIPS N.V.8 443 160
0.01778 181705 354USDKRAFT HEINZ CO14 463
0.01376 791347 221USDKROGER CO15 463
0.01764 049784 016CHFKUEHNE UND NAGEL INTERNATIONAL AG-NOM - REG5 937
0.021 140 1371 150 426EURLEG IMMOBILIEN AG12 249
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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)

0.3923 071 07122 717 273NOKLEROY SEAFOOD GROUP ASA4 000 443
0.00275 506298 319EURLIBERBANK SA629 008
3.78225 823 368222 208 527EURLINDE AG1 104 811
0.0028 22723 955JPYLINE CORP791
0.00281 038259 087CHFLOGITECH INTERNATIONAL SA - REG7 461
0.042 235 3982 266 498NOKMARINE HARVEST ASA131 147
0.021 481 8531 530 781USDMARTIN MARIETTA MATERIALS INC7 747
0.042 262 9892 293 349JPYMARUBENI CORP346 300
0.01571 844450 648JPYMARUHA NICHIRO CORP16 600
0.01303 972324 780USDMCDONALD’S CORP2 265
0.021 382 8451 558 326USDMCKESSON CORP12 103
0.084 646 7505 310 303EURMEDIASET ESPANA COMUNICACION SA643 416
0.01888 969926 988EURMELEXIS NV11 182
0.00115 136147 073EURMETRO AG16 130
0.01513 848519 031USDMICROSOFT CORP6 084
0.042 153 4972 288 524JPYMITSUBISHI CHEMICAL HOLDINGS CORP300 300
0.6035 527 82036 222 806JPYMITSUBISHI CORP1 492 719
0.2615 275 90516 133 249JPYMITSUBISHI ELECTRIC CORP1 339 801
0.2012 193 91411 138 569JPYMITSUBISHI ESTATE CO LTD814 126
0.042 369 7812 437 721JPYMITSUBISHI HEAVY INDUSTRIES LTD76 028
0.085 056 6905 058 735JPYMITSUBISHI MOTORS CORP740 600
0.2917 502 05619 168 911JPYMITSUBISHI UFJ FINANCIAL GROUP INC3 586 485
0.2716 078 57616 598 722JPYMITSUI & CO LTD1 125 489
0.127 365 9847 814 274JPYMITSUI CHEMICALS INC322 914
0.063 356 8993 414 897JPYMITSUI FUDOSAN CO LTD162 351
0.01605 218613 106JPYMITSUI MINING & SMELTING CO LTD16 600
0.095 537 7325 621 440JPYMIZUHO FINANCIAL GROUP INC3 840 000
0.01333 947345 215USDMOODY’S CORP2 286
0.01459 260498 100USDMYLAN NV14 837
0.01380 470277 309USDMYRIAD GENETICS INC11 887
0.2213 173 41811 724 632EURNESTE CORPORATION196 033
0.3319 876 75215 839 293USDNETFLIX INC59 288
0.01357 309363 560AUDNEWCREST MINING LTD25 900
0.00119 662113 802EURNH HOTEL GROUP SA18 904
0.031 749 1311 643 400USDNIKE INC - B25 630
0.084 697 7454 805 719JPYNIKON CORP344 600
0.095 626 3475 781 038JPYNINTENDO CO LTD20 100
0.01843 592896 066JPYNIPPON KAYAKU CO LTD88 052
0.116 762 0427 141 991JPYNIPPON STEEL & SUMITOMO METAL CORP401 973
0.7242 711 30444 329 424JPYNITTO DENKO CORP658 903
0.116 705 7946 948 311EURNN GROUP NV192 474
0.2414 318 31214 617 392EURNOKIA OYJ2 904 323
0.074 112 2374 050 354EURNOKIAN RENKAAT OYJ121 520
0.3118 734 52119 770 769JPYNOMURA HOLDINGS INC4 501 705
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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)

0.042 319 2432 575 547NOKNORSK HYDRO ASA452 345
0.031 538 0611 549 301DKKNOVOZYMES AS-B - B35 402
0.01582 755593 810JPYNTN CORP166 000
0.074 308 9034 236 134JPYNTT DATA CORP436 711
0.5130 586 62631 112 005JPYNTT DOCOMO INC1 401 444
0.01426 300467 106USDNVIDIA CORP2 101
0.01456 887468 936EUROCI NV19 753
0.073 882 6363 990 728JPYOLYMPUS CORP120 992
0.01557 190592 440EURONTEX GROUP NV29 622
0.127 409 9047 666 900EURORION OYJ - B320 914
0.031 684 3681 744 797NOKORKLA ASA224 488
0.0010 41610 528EUROUTOKUMPU OYJ1 955
0.01523 067463 719JPYPACIFIC METALS CO LTD16 600
0.031 853 4311 564 854JPYPARK24 CO LTD79 500
0.021 097 2631 026 202USDPAYPAL HOLDINGS INC15 385
0.021 354 5851 343 893JPYPEPTIDREAM INC38 000
0.01659 934653 095USDPG&E CORP18 104
0.01333 007335 566USDPHOSAGRO PJSC - ADR30 257
0.031 923 0811 537 561JPYPIGEON CORP46 141
0.01375 200371 621USDPROGRESSIVE CORP - AL42887 406
0.052 879 1403 151 216EURPROXIMUS149 101
0.0084 26964 441EURPVA TEPLA AG4 957
0.01661 662700 764EURRANDSTAD NV13 123
0.01566 148592 446SEKRATOS AB - B197 375
0.5633 179 19433 679 710EURRELX NV1 816 545
0.00235 204241 320USDROCKWELL COLLINS INC2 039
0.3420 524 46920 601 221EURSAMPO OYJ - A491 016
1.86111 550 689113 798 596EURSAP SE1 127 344
0.031 967 8512 030 352JPYSAPPORO HOLDINGS LTD91 675
0.021 416 3141 433 804EURSBM OFFSHORE NV106 290
0.0064 56460 341AUDSCENTRE GROUP23 240
0.01330 897328 149CHFSCHINDLER HOLDING AG1 796
0.021 176 4191 216 044CHFSCHINDLER HOLDING AG - REG6 532
0.01459 229494 483JPYSCREEN HOLDINGS CO LTD7 614
0.0077 33376 411SEKSECURITAS AB - B5 478
0.01455 272474 199USDSERVICENOW INC3 082
0.2414 307 33812 908 968JPYSEVEN & I HOLDINGS CO LTD383 001
0.01841 401917 491CHFSFS GROUP AG9 308
0.2917 039 55117 039 047JPYSHIONOGI & CO LTD387 211
3.51209 869 913215 607 180EURSIEMENS AG - REG1 853 647
0.01665 415783 177EURSIEMENS GAMESA RENEWABLE ENERGY SA57 837
0.074 007 2704 415 320EURSIGNIFY NV180 102
0.1810 853 39613 107 324EURSILTRONIC AG88 563
0.01429 889423 580SEKSKANDINAVISKA ENSKILDA BANKEN AB - A52 726
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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)

0.3520 887 52821 887 967JPYSOFTBANK GROUP CORP338 800
0.3319 441 58520 469 263EURSOLVAY179 765
0.021 411 1001 511 110EURSONAE SGPS SA1 370 000
0.105 745 3015 637 800JPYSONY CORP131 180
0.021 257 5151 258 444USDS&P GLOBAL INC7 201
0.01778 309878 911SEKSSAB AB - A192 138
0.01704 876721 664USDSS&C TECHNOLOGIES HOLDINGS INC15 857
0.179 940 52410 462 764EURSTORA ENSO OYJ - R593 110
0.01444 187470 696NOKSTOREBRAND ASA64 297
0.00138 711137 277CHFSTRAUMANN HOLDING AG - REG213
0.137 753 3458 477 880JPYSUBARU CORP310 912
0.8349 191 91249 758 343JPYSUMITOMO MITSUI FINANCIAL GROUP INC1 477 399
0.01666 189605 014JPYSUMITOMO OSAKA CEMENT CO LTD166 000
0.158 943 9308 730 548CHFSUNRISE COMMUNICATIONS GROUP AG128 331
0.031 745 0871 837 232SEKSVENSKA CELLULOSA AB SCA - B187 292
0.031 935 7431 963 548CHFSWISS PRIME SITE AG - REG24 621
0.01308 369326 450USDSYNCHRONY FINANCIAL10 786
0.00185 513176 548EURTAG IMMOBILIEN AG9 852
0.052 972 3993 151 297JPYTAIHEIYO CEMENT CORP105 460
0.01338 681293 386EURTAKEAWAY.COM NV5 921
0.159 128 3508 470 255JPYTAKEDA PHARMACEUTICAL CO LTD252 354
0.169 310 1609 366 021EURTELENET GROUP HOLDING NV232 754
0.021 201 8431 207 405NOKTELENOR68 422
0.031 866 1522 020 725SEKTELE2 AB185 107
0.063 517 3743 656 545SEKTELIA CO AB896 939
0.01734 609665 329JPYTERUMO CORP14 961
0.01439 133459 048USDTESLA INC1 495
0.095 213 9974 763 465NOKTGS NOPEC GEOPHYSICAL CO ASA165 388
0.01526 276642 360JPYTOHO ZINC CO LTD16 600
0.169 603 9248 862 327JPYTOKIO MARINE HOLDINGS INC239 171
0.095 294 4125 669 102JPYTOKUYAMA CORP192 600
0.01635 382649 830JPYTOKYO DOME CORP83 000
0.01629 085468 283JPYTOKYO ELECTRIC POWER CO HOLDINGS INC157 666
0.02922 529872 644JPYTOKYO GAS CO LTD40 573
0.01408 288419 024EURTOMTOM NV52 628
0.042 197 1022 300 731JPYTORAY INDUSTRIES INC325 100
0.073 906 5284 110 171JPYTOSOH CORP294 238
0.3118 207 07619 217 366JPYTOYOTA MOTOR CORP328 397
0.084 587 1644 944 471JPYTOYOTA TSUSHO CORP159 900
0.01837 002824 343USDTRANSUNION13 641
0.00116 456110 830JPYTREND MICRO INC/JAPAN2 383
0.01300 849325 012USDTRIMBLE INC10 696
0.3520 970 56615 004 516USDTWENTY-FIRST CENTURY FOX INC - B496 939
0.021 178 048795 970USDTWITTER INC31 496
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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)

0.031 576 2581 628 809USDTYSON FOODS INC - A26 730
0.01369 549432 597JPYUBE INDUSTRIES LTD16 600
0.031 898 5231 919 639CHFUBS GROUP AG143 625
0.4828 605 83028 075 317EURUCB SA424 797
0.8550 458 57150 171 606EURUNILEVER CVA1 055 950
0.01337 019353 693USDUNITED CONTINENTAL HOLDINGS INC5 643
0.01317 291304 940USDUNITED THERAPEUTICS CORP3 274
0.021 356 5031 397 900USDUNIVERSAL HEALTH SERVICES INC - B14 212
0.01380 935412 295USDVALERO ENERGY CORP4 013
0.01809 077723 664USDVERTEX PHARMACEUTICALS INC5 558
0.105 960 9785 935 438EURVISCOFAN102 159
0.8852 701 70545 036 890EURVIVENDI SA2 509 605
0.042 465 5722 422 625EURVONOVIA SE60 490
0.00243 133241 179SEKWALLENSTAM AB31 527
0.02908 433964 223EURWARTSILA OYJ53 977
0.01341 069353 610USDWATERS CORP2 057
0.2313 986 56913 736 138USDWELLS FARGO & CO294 553
0.00108 733103 845EURWESSANEN6 034
0.116 706 7006 504 076JPYWEST JAPAN RAILWAY CO106 239
0.01334 243363 027USDWINTRUST FINANCIAL CORP4 483
0.2716 291 51415 463 303EURWOLTERS KLUWER CVA337 578
0.01328 542366 992USDXPO LOGISTICS INC3 829
0.0050 66749 961USDX5 RETAIL GROUP NV - ADR REGS2 234
0.00166 814158 927JPYYAKUODO CO LTD5 400
0.00233 976166 455JPYYAMAZAKI BAKING CO LTD10 434
0.095 423 6886 489 126JPYYASKAWA ELECTRIC CORP179 160
0.01300 080311 300USD3M CO1 781

98.055 842 983 2545 884 996 310Total Shares

5 884 996 310 5 842 983 254 98.05
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

5 884 996 310 5 842 983 254 98.05Total Investments
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16.10Banks 33.92Germany
10.01Chemicals 23.97Netherlands
9.46Aerospace & Defense 14.62Spain
8.49Nonlife Insurance 8.81Japan
5.41General Retailers 6.09France
5.37Mobile Telecommunications 3.68Belgium
5.25Electronic & Electrical Equipment 3.29United States of America
4.91Pharmaceuticals & Biotechnology 1.54Finland
3.72General Industrials 0.71Norway
3.43Technology Hardware & Equipment 0.66Sweden
3.23Software & Computer Services 0.38Switzerland
2.23Media 0.25Portugal
2.22Health Care Equipment & Services 0.06Australia
2.17Beverages 0.05Denmark
2.00Automobiles & Parts 0.01Russia
1.39Travel, Leisure & Catering 0.01United Kingdom
1.31Life Insurance 98.05
1.29Financial Services
1.16Food & Drug Retailers
1.01Industrial Engineering
1.00Personal Goods
0.99Support Services
0.94Fixed Line Telecommunications
0.94Industrial Transportation
0.88Oil & Gas Producers
0.65Food Producers
0.44Construction & Materials
0.33Electricity
0.33Real Estate Investment & Services
0.31Household Goods & Home Construction
0.28Leisure Goods
0.20Industrial Metals & Mining
0.18Forestry & Paper
0.16Mining
0.11Oil Equipment, Services & Distribution
0.11Real Estate Investment Trusts
0.02Alternative Energy
0.02Gas, Water & Multiutilities

98.05

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

Shares

2.711 096 5441 082 544EURAIRBUS SE10 937
0.1873 98077 310EURAKZO NOBEL NV-CVA - CVA1 009
4.831 955 0731 842 967EURANHEUSER-BUSCH INBEV SA/NV22 602
1.32533 037609 121EURASM INTERNATIONAL NV11 255
1.97799 614833 474EURBANCO COMERCIAL PORTUGUES SA3 106 502
9.113 690 1944 137 175EURBANCO SANTANDER SA803 614
6.232 523 5262 493 555CHFCHOCOLADEFABRIKEN LINDT & SPRUENGLI AG - PC455
3.771 526 5231 643 453JPYCREDIT SAISON CO LTD113 197
1.20486 976515 374CHFEMS-CHEMIE HOLDING AG887
0.45182 746212 572JPYFANUC CORP1 074
2.781 125 7391 131 835EURFIAT CHRYSLER AUTOMOBILES NV68 920
1.84747 237742 675EURFRESENIUS SE & CO KGAA10 861
1.45587 399574 468JPYFUJIFILM HOLDINGS CORP17 560
2.591 049 7251 094 867JPYFUKUOKA FINANCIAL GROUP INC243 724
0.1664 29669 473CHFGAM HOLDING AG5 441
2.27920 895943 910CHFGEORG FISCHER AG NAMEN - REG840
3.101 255 037879 072JPYGMO PAYMENT GATEWAY INC12 700
0.0832 64141 332JPYGUNGHO ONLINE ENTERTAINMENT INC14 969
0.0936 05937 773EURING GROUP NV2 925
8.253 341 3412 720 515JPYJXTG HOLDINGS INC561 042
1.79726 492697 546EURKONINKLIJKE AHOLD DELHAIZE NV35 430
0.99402 096397 790EURKONINKLIJKE PHILIPS N.V.11 039
2.35950 664972 989EURLINDE AG4 651
1.37553 736653 880JPYMINEBEA MITSUMI INC38 213
0.27108 395115 184JPYMITSUBISHI ESTATE CO LTD7 237
0.1561 37662 918EURMUENCHENER RUECKVERSICHERUNGS-GESELLSCHAFT AG IN

MUENCHEN - REG
339

4.551 843 2351 851 620JPYNIPPON TELEGRAPH & TELEPHONE CORP47 334
3.251 314 9571 289 140CHFNOVARTIS AG-NOM - REG20 251
0.69279 844280 847JPYPANASONIC CORP24 232
4.721 911 3861 911 594CHFPARTNERS GROUP HOLDING N3 046
1.17475 455493 767EURSAP SE4 805
7.983 233 4503 191 747JPYSEVEN & I HOLDINGS CO LTD86 558
1.57636 428673 179JPYSOFTBANK GROUP CORP10 323
1.48599 802604 709CHFSWISSCOM AG - REG1 569
1.50608 040627 497EURTELENET GROUP HOLDING NV15 201
1.87756 852762 622JPYTERUMO CORP15 414
0.1457 93760 247JPYTOYOTA MOTOR CORP1 045
1.24503 299502 253EURUCB SA7 474
4.751 924 6451 942 735CHFZURICH INSURANCE GROUP AG7 587

96.2138 976 67138 775 729Total Shares

38 775 729 38 976 671 96.21
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

38 775 729 38 976 671 96.21Total Investments
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13.77Banks 38.12Japan
8.64Financial Services 24.06Switzerland
8.25Oil & Gas Producers 9.86Netherlands
7.98General Retailers 9.11Spain
7.60Fixed Line Telecommunications 7.57Belgium
6.33Pharmaceuticals & Biotechnology 5.52Germany
6.23Food Producers 1.97Portugal
4.90Nonlife Insurance 96.21
4.83Beverages
3.73Chemicals
3.10Support Services
2.92Automobiles & Parts
2.77Technology Hardware & Equipment
2.72Industrial Engineering
2.71Aerospace & Defense
2.36Electronic & Electrical Equipment
1.87Health Care Equipment & Services
1.79Food & Drug Retailers
1.50Media
1.17Software & Computer Services
0.77Leisure Goods
0.27Real Estate Investment & Services

96.21

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

Shares

0.99638 786627 401USDADOBE SYSTEMS INC3 059
1.41914 922728 190USDADVANCED MICRO DEVICES INC71 262
1.24802 691915 481EURAENA SME SA5 162
0.67431 836388 794USDAERCAP HOLDINGS NV9 311
4.542 933 3502 620 543USDALPHABET CLASS - A3 033
4.202 717 5782 441 900USDALPHABET INC2 844
9.416 085 5344 996 820USDAMAZON.COM INC4 180
2.231 440 8631 467 384USDAPPLE INC9 088
1.05676 085683 466EURASML HOLDING NV3 984
1.31845 625789 346JPYASTELLAS PHARMA INC64 748
0.1061 46960 376EURBANCO BILBAO VIZCAYA ARGENTARIA SA10 120
4.172 698 8883 160 059EURBANCO SANTANDER SA587 737
1.29831 295884 036USDBANK OF NEW YORK MELLON CORP17 997
1.23794 691810 602EURBASF SE - REG9 702
0.38248 046253 409EURBAYER AG2 629
6.113 952 6544 248 467USDBERKSHIRE HATHAWAY INC - B24 725
4.012 591 0132 933 591EURCAIXABANK SA699 140
1.19771 183702 971USDCIGNA CORP5 298
1.38894 443906 142USDCOMERICA INC11 486
0.18114 63798 165JPYDAIICHI SANKYO CO LTD3 499
1.55999 9771 029 790JPYDAIWA SECURITIES GROUP INC201 027
0.0747 44749 788EURDEUTSCHE BANK AG - REG5 145
0.75488 146504 985USDEBAY INC15 718
0.57370 653319 395JPYFAMILYMART UNY HOLDINGS CO LTD4 111
2.881 862 0281 513 444JPYFAST RETAILING CO LTD4 730
1.22791 734838 966EURFERRARI NV6 796
0.59380 934346 063CHFFORBO HOLDING AG298
7.955 142 3964 961 139JPYHITACHI LTD850 862
1.41910 595953 880EURING GROUP NV73 864
0.60386 456326 463USDINTUITIVE SURGICAL INC943
3.722 408 2312 191 062JPYKDDI CORP102 752
2.951 909 2241 757 069JPYKONAMI HOLDINGS CORP43 778
1.23794 094804 473EURLINDE AG3 885
0.64415 704445 526USDMETLIFE INC11 132
3.772 441 1162 475 892USDMICROSOFT CORP28 903
0.40259 807263 641JPYMITSUBISHI ESTATE CO LTD17 346
0.31199 620222 367JPYNIPPON LIGHT METAL HOLDINGS CO LTD103 677
2.291 479 0641 444 586JPYNTT DOCOMO INC67 769
0.81523 062610 257JPYOMRON CORP13 084
0.47302 473313 394JPYRESONA HOLDINGS INC66 009
1.791 159 2981 215 886EURSAP SE11 716
1.37886 791817 606JPYSEVEN & I HOLDINGS CO LTD23 739
1.08700 832720 021EURSIEMENS AG - REG6 190
4.262 755 6992 604 997JPYSOFTBANK GROUP CORP44 698
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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)

3.642 352 0102 418 838CHFSWISS RE AG31 818
1.45935 447943 099CHFSWISSCOM AG - REG2 447
3.202 069 9971 867 172JPYTAKARA HOLDINGS INC182 855
0.90583 182677 329JPYTOTO LTD14 673
0.16101 331102 433USDWELLS FARGO & CO2 134

99.1264 102 93762 456 704Total Shares

62 456 704 64 102 937 99.12
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

62 456 704 64 102 937 99.12Total Investments
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15.30Software & Computer Services 38.67United States of America
14.41General Retailers 35.12Japan
13.05Banks 9.52Spain
9.75Nonlife Insurance 5.79Germany
9.43Fixed Line Telecommunications 5.67Switzerland
8.76Electronic & Electrical Equipment 3.68Netherlands
4.69Technology Hardware & Equipment 0.67United Kingdom
3.20Beverages 99.12
2.95Leisure Goods
2.46Chemicals
2.29Mobile Telecommunications
2.19Financial Services
1.91Industrial Transportation
1.87Pharmaceuticals & Biotechnology
1.79Health Care Equipment & Services
1.49Construction & Materials
1.22Automobiles & Parts
1.08General Industrials
0.57Food & Drug Retailers
0.40Real Estate Investment & Services
0.31Industrial Metals & Mining

99.12

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor Australia (S&P ASX 200) UCITS ETF

% %Geographical classificationEconomic classification

Classification of Investments



79The accompanying notes form an integral part of these financial statements.

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

Shares

2.30579 327596 156CHFABB LTD-NOM30 937
1.48372 203310 737USDACTIVISION BLIZZARD INC5 694
0.2562 37144 497USDADVANCED MICRO DEVICES INC4 858
2.15541 451617 533EURAENA SME SA3 482
5.581 404 2421 358 918EURAIRBUS SE14 006
4.111 035 8121 048 672USDALPHABET CLASS - A1 071
0.2358 28852 376USDALPHABET INC61
8.862 233 3041 933 675USDAMAZON.COM INC1 534
0.0821 26923 709JPYANA HOLDINGS INC676
0.1127 16327 667USDARCHER-DANIELS-MIDLAND CO692
0.57142 967117 584EURBANCO COMERCIAL PORTUGUES SA555 429
3.42861 191875 662USDBERKSHIRE HATHAWAY INC - B5 387
0.0615 56020 309EURCOMMERZBANK AG1 895
1.73435 129435 376JPYDAI-ICHI LIFE HOLDINGS INC28 478
1.20303 315307 700JPYDAITO TRUST CONSTRUCTION CO LTD2 178
6.601 661 1611 676 365JPYDAIWA SECURITIES GROUP INC333 946
2.14538 939465 599JPYEISAI CO LTD8 931
4.301 081 7871 034 070JPYFAST RETAILING CO LTD2 748
0.2152 53853 774USDGAZPROM PJSC - ADR REG13 938
1.36342 731374 341JPYHITACHI CONSTRUCTION MACHINERY CO LTD12 312
1.26317 494327 990USDHOME DEPOT INC1 900
2.33586 184602 065EURING GROUP NV47 549
1.36342 113297 950JPYJXTG HOLDINGS INC57 444
0.2870 11272 211JPYKOBE STEEL LTD8 942
1.26317 893348 017JPYKOMATSU LTD12 977
0.1536 51935 670JPYKYOCERA CORP756
2.00503 713519 686USDMICROSOFT CORP5 964
1.42358 641385 497JPYMITSUBISHI UFJ FINANCIAL GROUP INC73 492
0.1844 61739 487USDNATIONAL RETAIL PROPERTIES INC1 185
8.382 111 4531 581 989USDNETFLIX INC6 298
5.531 392 4771 471 011JPYPANASONIC CORP120 576
1.56392 502425 606JPYRAKUTEN INC67 734
2.57646 563606 430JPYRECRUIT HOLDINGS CO LTD27 272
1.11279 347257 553JPYSEVEN & I HOLDINGS CO LTD7 478
1.10275 836302 569JPYSUMITOMO HEAVY INDUSTRIES LTD9 538
3.34840 025879 998CHFSWATCH GROUP AG - REG11 344
2.58649 689698 347CHFSWISS RE AG8 789
1.85466 991517 255JPYTAKEDA PHARMACEUTICAL CO LTD12 910
0.1331 80534 955USDTD AMERITRADE HOLDING CORP678
0.1435 71337 038JPYTDK CORP408
1.91481 502476 024USDTHERMO FISHER SCIENTIFIC INC2 714
2.20553 369549 297JPYTOYOTA MOTOR CORP9 981
3.55895 027872 202USDWELLS FARGO & CO18 849

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Utilities TR 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)

2.10528 916544 731CHFZURICH INSURANCE GROUP AG2 085

95.0323 929 24923 258 298Total Shares

23 258 298 23 929 249 95.03
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

23 258 298 23 929 249 95.03Total Investments

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Utilities TR UCITS ETF

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

(continued)Schedule of Investments



81The accompanying notes form an integral part of these financial statements.

17.08General Retailers 37.94Japan
14.73Software & Computer Services 35.88United States of America
8.10Nonlife Insurance 10.32Switzerland
7.94Banks 7.90Netherlands
7.01Leisure Goods 2.15Spain
6.72Financial Services 0.57Portugal
6.02Industrial Engineering 0.21Russia
5.58Aerospace & Defense 0.06Germany
3.99Pharmaceuticals & Biotechnology 95.03
3.34Personal Goods
2.57Support Services
2.20Automobiles & Parts
2.15Industrial Transportation
1.91Health Care Equipment & Services
1.73Life Insurance
1.57Oil & Gas Producers
1.20Real Estate Investment Trusts
0.29Electronic & Electrical Equipment
0.28Industrial Metals & Mining
0.25Technology Hardware & Equipment
0.18Real Estate Investment & Services
0.11Food Producers
0.08Travel, Leisure & Catering

95.03

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Utilities TR UCITS ETF

% %Geographical classificationEconomic classification

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

Shares

0.33163 556171 705CHFADECCO GROUP AG - REG3 227
6.373 176 2412 883 302USDALPHABET INC3 324
9.234 602 0033 984 481USDAMAZON.COM INC3 161
4.602 290 7052 698 471EURBANCO SANTANDER SA498 847
1.53762 244800 177USDBANK OF AMERICA CORP31 570
1.66827 140843 322USDBERKSHIRE HATHAWAY INC - B5 174
4.232 107 8902 188 055USDCELGENE CORP30 988
4.452 217 6401 954 036JPYCENTRAL JAPAN RAILWAY CO12 491
0.73364 530318 204USDDELL TECHNOLOGIES INC CLASS V5 032
0.84417 989431 709USDEBAY INC13 459
0.40199 017170 093JPYEISAI CO LTD3 298
0.64316 391273 325USDFACEBOOK INC1 901
1.98988 7671 074 421JPYFANUC CORP5 811
4.902 441 8941 984 755JPYFAST RETAILING CO LTD6 203
1.60799 188801 963EURFRESENIUS MEDICAL CARE AG & CO9 252
1.82904 961914 314EURHOCHTIEF AG5 846
3.871 928 3221 770 814EURINDITEX65 903
4.622 300 1692 401 794JPYJAPAN POST HOLDINGS CO LTD245 232
0.1049 72251 330USDKEYCORP2 971
2.511 248 6441 362 279JPYKOMATSU LTD50 972
2.381 188 2701 135 124JPYMATSUI SECURITIES CO LTD145 110
5.552 762 8202 821 845USDMICROSOFT CORP32 712
1.35673 557683 497JPYMITSUBISHI ESTATE CO LTD44 970
2.041 014 9671 149 577JPYMITSUBISHI UFJ FINANCIAL GROUP INC207 985
1.62808 457835 304JPYMIZUHO FINANCIAL GROUP INC560 604
1.68836 813857 843EURMUENCHENER RUECKVERSICHERUNGS-GESELLSCHAFT AG IN

MUENCHEN - REG
4 622

0.94466 310468 492AUDNATIONAL AUSTRALIA BANK LTD26 883
6.423 202 7162 399 610USDNETFLIX INC9 553
0.2098 342102 436JPYNIPPON STEEL & SUMITOMO METAL CORP5 846
0.70350 638341 909CHFNOVARTIS AG-NOM - REG5 400
1.53760 646887 447JPYOMRON CORP19 027
0.31152 168179 835EURPORSCHE AUTOMOBIL HOLDING SE - PFD2 789
4.102 041 8582 139 022CHFSWATCH GROUP AG - REG27 574
0.22108 737116 104CHFSWISS RE AG1 471
0.94468 040470 848EURTELENET GROUP HOLDING NV11 701
2.451 222 9101 380 692JPYTOKYO ELECTRON LTD8 315
3.311 649 0201 639 171JPYTOYOTA MOTOR CORP29 743
2.581 287 1771 239 987JPYTREND MICRO INC/JAPAN26 339
1.05523 629536 787CHFUBS GROUP AG39 613

95.7847 724 08846 464 080Total Shares

46 464 080 47 724 088 95.78
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

46 464 080 47 724 088 95.78Total Investments

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Materials TR UCITS ETF
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21.56Software & Computer Services 37.30United States of America
18.84General Retailers 36.32Japan
10.81Banks 8.47Spain
9.25Industrial Engineering 6.40Switzerland
5.33Pharmaceuticals & Biotechnology 5.41Germany
4.62General Industrials 0.94Australia
4.10Personal Goods 0.94Belgium
3.56Nonlife Insurance 95.78
3.44Financial Services
3.31Automobiles & Parts
3.19Technology Hardware & Equipment
1.82Construction & Materials
1.60Health Care Equipment & Services
1.53Electronic & Electrical Equipment
1.35Real Estate Investment & Services
0.94Media
0.33Support Services
0.20Industrial Metals & Mining

95.78

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Materials TR UCITS ETF

% %Geographical classificationEconomic classification

Classification of Investments



84The 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

7.923 547 9503 328 476USDALPHABET INC3 713
5.302 377 4342 038 094USDAMAZON.COM INC1 633
3.311 484 1331 644 422EURBANCO BILBAO VIZCAYA ARGENTARIA SA244 342
3.931 761 9552 085 415EURBANCO SANTANDER SA383 701
1.10493 262517 169EURBASF SE - REG6 022
1.49668 874695 299USDBERKSHIRE HATHAWAY INC - B4 184
1.37615 733636 252EURCAIXABANK SA166 145
1.39621 148632 861USDCELANESE CORP - A6 530
1.39624 427637 764EURDEUTSCHE LUFTHANSA AG - REG30 312
1.20536 947475 471JPYEISAI CO LTD8 898
4.932 211 0761 910 109USDFACEBOOK INC13 285
5.842 619 0422 128 741JPYFAST RETAILING CO LTD6 653
2.261 012 2691 072 657EURFERRARI NV8 689
0.1983 52984 623EURFRESENIUS MEDICAL CARE AG & CO967
2.341 047 6171 024 555JPYFUJIFILM HOLDINGS CORP31 318
0.1046 61946 272CHFGIVAUDAN SA - REG24
1.03461 718486 782JPYHITACHI LTD76 396
0.48216 076234 491CHFIDORSIA LTD9 525
0.59263 979276 527EURING GROUP NV21 413
1.02456 759458 381USDJOHNSON & JOHNSON4 395
1.51676 564692 452EURLINDE AG3 310
4.291 924 4811 985 505USDMICROSOFT CORP22 786
8.323 724 5804 214 912JPYMITSUBISHI ELECTRIC CORP326 671
1.37614 649633 310JPYMITSUBISHI ESTATE CO LTD41 037
0.80357 464407 336USDMORGAN STANLEY8 805
0.0210 2419 064USDNATIONAL RETAIL PROPERTIES INC272
5.512 468 8371 849 757USDNETFLIX INC7 364
0.63284 529296 375JPYNIPPON STEEL & SUMITOMO METAL CORP16 914
1.67747 251882 740EURPROSIEBENSAT.1 MEDIA SE34 388
2.10941 538883 095JPYRECRUIT HOLDINGS CO LTD39 714
0.31139 471136 195CHFSCHINDLER HOLDING AG757
1.59713 497657 832JPYSEVEN & I HOLDINGS CO LTD19 100
1.47659 054677 099EURSIEMENS AG - REG5 821
2.03911 086861 261JPYSOFTBANK GROUP CORP14 778
0.1568 56971 362JPYSUMITOMO HEAVY INDUSTRIES LTD2 371
0.83372 086401 527JPYSUMITOMO MITSUI FINANCIAL GROUP INC11 175
0.78349 538387 160JPYTAKEDA PHARMACEUTICAL CO LTD9 663
4.391 966 9612 097 166JPYTERUMO CORP40 059
1.87837 511834 633JPYTOYOTA MOTOR CORP15 106
2.621 173 1151 162 206JPYTREND MICRO INC/JAPAN24 005
4.161 864 7461 843 998USDWELLS FARGO & CO39 271

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Telecommunication Services TR
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)

1.52683 151695 194CHFZURICH INSURANCE GROUP AG2 693

95.1242 639 46642 094 540Total Shares

42 094 540 42 639 466 95.12
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

42 094 540 42 639 466 95.12Total Investments

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Telecommunication Services TR
UCITS ETF

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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25.27Software & Computer Services 37.07Japan
14.99Banks 36.83United States of America
12.74General Retailers 8.62Spain
8.77Industrial Engineering 7.33Germany
4.57Health Care Equipment & Services 2.85Netherlands
4.13Automobiles & Parts 2.42Switzerland
3.48Pharmaceuticals & Biotechnology 95.12
3.02Nonlife Insurance
2.86General Industrials
2.71Chemicals
2.34Technology Hardware & Equipment
2.10Support Services
2.03Fixed Line Telecommunications
1.67Media
1.39Real Estate Investment & Services
1.39Travel, Leisure & Catering
1.03Electronic & Electrical Equipment
0.63Industrial Metals & Mining

95.12

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Telecommunication Services TR
UCITS ETF

% %Geographical classificationEconomic classification

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

Shares

0.24468 179412 487USDADOBE SYSTEMS INC2 242
1.262 403 7192 741 476EURAENA SME SA15 458
5.8811 221 50010 790 955EURAIRBUS SE111 924
1.883 599 4253 761 429EURAKZO NOBEL NV-CVA - CVA49 092
0.38726 326765 476USDALPHABET CLASS - A751
1.432 731 9122 585 543USDALPHABET INC2 859
3.897 445 3156 288 070USDAMAZON.COM INC5 114
0.20385 061380 269USDARISTA NETWORKS INC1 746
0.49933 064856 056JPYASTELLAS PHARMA INC71 443
1.282 440 9762 647 150EURAXA SA116 154
2.023 861 0414 595 455EURBANCO SANTANDER SA840 819
0.771 475 1171 617 208EURBASF SE - REG18 009
2.474 725 4915 150 097EURCAIXABANK SA1 275 092
5.079 683 1799 994 558USDCELGENE CORP142 352
0.25476 859487 506USDCOLFAX CORP18 165
1.312 497 6352 482 601EURCOVESTRO AG32 683
0.751 437 0771 507 433JPYDENSO CORP34 340
0.17321 682337 553EURDEUTSCHE BANK AG - REG34 882
0.821 572 7251 935 964EURDEUTSCHE POST AG - REG56 229
1.422 711 6352 800 640USDEBAY INC87 313
0.40768 215750 914CHFEMMI AG - REG1 054
1.082 068 8751 957 021USDEXPRESS SCRIPTS HOLDING CO31 285
0.541 037 0501 056 062USDFACEBOOK INC6 231
1.623 105 3183 221 041JPYFANUC CORP18 250
0.16298 003284 858JPYFAST RETAILING CO LTD757
0.651 237 3171 137 780EURFIAT CHRYSLER AUTOMOBILES NV75 751
0.26494 533445 429USDFLEETCOR TECHNOLOGIES INC2 741
0.20373 264334 039CHFFORBO HOLDING AG292
0.40767 308633 237USDFORTINET INC14 350
2.003 815 0803 807 112JPYFUJIFILM HOLDINGS CORP114 050
0.0359 59859 717USDGAZPROM PJSC - ADR REG15 811
2.154 115 7964 183 460JPYGS YUASA CORP1 054 000
0.33634 344803 242JPYGUNGHO ONLINE ENTERTAINMENT INC290 907
0.19366 602404 582JPYHITACHI HIGH-TECHNOLOGIES CORP10 489
1.222 327 3112 137 213EURINDITEX79 539
0.851 625 8171 667 754EURING GROUP NV131 880
0.09179 036184 080JPYJAPAN RETAIL FUND INVESTMENT CORP116
0.0245 90950 730SEKJM AB2 997
0.0362 90464 879JPYKANSAI ELECTRIC POWER CO INC5 034
0.13246 788254 766USDKEYCORP14 746
2.073 961 8914 247 349JPYKEYENCE CORP8 190
2.504 788 1434 767 127EURKONINKLIJKE AHOLD DELHAIZE NV233 511
2.083 980 5533 929 829JPYMATSUI SECURITIES CO LTD486 100
1.763 365 7813 343 220USDMERCK & CO INC64 740

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription
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value/

Quantity

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Information Technology TR UCITS ETF
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Shares (continued)

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

0.39752 086799 186JPYMITSUBISHI ESTATE CO LTD50 213
9.1317 427 69613 057 566USDNETFLIX INC51 983
0.08162 112169 866JPYNIPPON TELEGRAPH & TELEPHONE CORP4 163
2.344 477 4474 428 192JPYNISSAN CHEMICAL CORP112 000
0.21398 836396 261JPYNOMURA REAL ESTATE MASTER FUND INC330
0.651 250 5171 107 253JPYNTT DATA CORP126 741
2.164 129 8504 370 068HUFOTP BANK133 128
0.29553 823600 532JPYRAKUTEN INC95 573
1.983 791 8263 920 864JPYRECRUIT HOLDINGS CO LTD159 939
0.35669 595695 364EURSAP SE6 767
0.21403 966395 896CHFSCHINDLER HOLDING AG - REG2 243
1.362 606 8722 568 121EURSOFINA SA17 614
6.6412 677 76812 422 126JPYSOFTBANK GROUP CORP205 636
1.863 552 3813 440 612JPYSONY CORP81 110
2.073 951 1384 136 540JPYSUMITOMO MITSUI FINANCIAL GROUP INC118 666
0.06123 258112 329USDTEMPUR SEALY INTERNATIONAL INC2 995
7.0413 445 24915 179 973JPYTOKYO ELECTRON LTD91 419
1.943 700 2814 196 552JPYTOTO LTD93 100
1.102 098 3792 182 290JPYTOYOTA MOTOR CORP37 848
0.581 109 4121 106 036CHFUBS GROUP AG83 928
0.25483 184436 357USDVERISK ANALYTICS INC - A5 241
0.41789 978677 124EURVIVENDI SA37 618
0.691 328 2461 321 077EURVONOVIA SE32 587
0.951 818 5971 838 430USDWILLIAMS PARTNERS LP52 311
1.522 911 3832 923 124USDWW GRAINGER INC11 022

97.00185 457 234184 345 106Total Shares

184 345 106 185 457 234 97.00
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

184 345 106 185 457 234 97.00Total Investments

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Information Technology TR UCITS ETF

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription
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Quantity
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13.33Software & Computer Services 38.56Japan
9.87Banks 28.96United States of America
9.58General Retailers 11.75Netherlands
9.22Technology Hardware & Equipment 6.97Spain
7.31Pharmaceuticals & Biotechnology 4.11Germany
6.72Fixed Line Telecommunications 2.16Hungary
6.30Chemicals 1.69France
5.87Aerospace & Defense 1.39Switzerland
4.65Automobiles & Parts 1.36Belgium
4.03Financial Services 0.03Russia
2.50Food & Drug Retailers 0.02Sweden
2.49Support Services 97.00
2.19Leisure Goods
2.15Construction & Materials
2.08Industrial Transportation
2.07Electronic & Electrical Equipment
1.84Industrial Engineering
1.28Nonlife Insurance
1.09Real Estate Investment & Services
0.95Oil Equipment, Services & Distribution
0.41Media
0.40Food Producers
0.30Real Estate Investment Trusts
0.25General Industrials
0.06Household Goods & Home Construction
0.03Electricity
0.03Oil & Gas Producers

97.00

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Information Technology TR UCITS ETF

% %Geographical classificationEconomic classification

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

Shares

0.29671 064651 722USDACTIVISION BLIZZARD INC10 266
0.35802 354794 553EURADLER REAL ESTATE AG55 719
0.0484 40371 471USDADVANCED MICRO DEVICES INC6 574
1.282 956 9682 836 047EURAIRBUS SE29 493
4.5810 594 1609 310 538USDALPHABET INC11 087
9.4521 827 84718 355 792USDAMAZON.COM INC14 993
1.523 524 1533 465 065USDAPPLE INC22 228
1.563 606 4643 633 029EURASML HOLDING NV21 252
1.633 761 8753 832 747JPYASTELLAS PHARMA INC288 040
2.756 367 5876 905 416EURAXA SA303 002
0.681 567 1041 706 683EURBANCO BILBAO VIZCAYA ARGENTARIA SA258 002
4.3610 078 96711 912 470EURBANCO SANTANDER SA2 194 897
0.29663 160694 796USDBANK OF NEW YORK MELLON CORP14 357
0.791 831 2501 856 406USDBERKSHIRE HATHAWAY INC - B11 455
0.0255 19561 909USDCATERPILLAR INC475
0.30685 534674 005USDCELGENE CORP10 078
0.04103 80399 317USDCOLGATE-PALMOLIVE CO1 870
1.373 173 2383 544 818JPYCONCORDIA FINANCIAL GROUP LTD727 615
0.31705 831649 366USDCONSOLIDATED EDISON INC10 568
0.801 839 8101 857 496JPYDAIKIN INDUSTRIES LTD17 930
0.22511 179523 196JPYDENSO CORP12 215
1.222 819 7372 958 859EURDEUTSCHE BANK AG - REG305 762
0.20463 145516 788USDEBAY INC14 913
1.814 181 1743 564 732USDE*TRADE FINANCIAL CORP79 819
0.441 028 396888 413USDFACEBOOK INC6 179
0.0359 22753 012EURFIAT CHRYSLER AUTOMOBILES NV3 626
0.08179 369183 854USDFORD MOTOR CO18 918
0.491 124 7361 116 157EURGEMALTO NV22 576
2.565 914 6916 235 757JPYHITACHI LTD978 646
0.791 831 6871 904 718JPYIHI CORP61 368
0.34787 480626 865USDILLUMINA INC3 292
0.05125 850144 817EURINFINEON TECHNOLOGIES AG - REG5 765
4.6510 744 19711 035 288EURING GROUP NV871 528
2.876 632 6605 746 714JPYJXTG HOLDINGS INC1 113 685
0.39892 0241 022 907JPYKAJIMA CORP134 452
1.563 603 4673 459 890EURKONINKLIJKE AHOLD DELHAIZE NV175 736
0.29679 933621 284USDKRAFT HEINZ CO12 637
0.26606 602616 899EURLEG IMMOBILIEN AG6 517
1.593 681 8573 768 320EURLINDE AG18 013
6.2814 517 13514 977 470USDMICROSOFT CORP171 884
2.385 512 8445 534 067JPYMITSUBISHI ELECTRIC CORP483 514
1.132 616 5702 730 050JPYMITSUBISHI UFJ FINANCIAL GROUP INC536 182
0.23530 321469 340USDNATIONAL RETAIL PROPERTIES INC14 085
5.0111 584 8268 679 841USDNETFLIX INC34 555

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation
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MULTI UNITS LUXEMBOURG - Lyxor MSCI World Health Care TR UCITS ETF
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Shares (continued)

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

0.0378 37795 300JPYNINTENDO CO LTD280
8.4619 539 76019 582 826JPYNIPPON TELEGRAPH & TELEPHONE CORP501 778
0.461 072 625985 263JPYODAKYU ELECTRIC RAILWAY CO LTD58 333
0.0363 76060 037USDPAYPAL HOLDINGS INC894
0.11254 604245 586USDPPL CORP10 412
0.19429 027404 977USDPROCTER & GAMBLE CO6 417
0.33759 980687 984USDREGENERON PHARMACEUTICALS INC2 572
0.12271 071280 857JPYRESONA HOLDINGS INC59 156
1.463 380 1073 539 348JPYRICOH CO LTD430 244
1.242 859 5562 980 535EURSAP SE28 899
1.573 626 9943 736 441JPYSEVEN & I HOLDINGS CO LTD97 093
1.483 425 8113 519 611EURSIEMENS AG - REG30 258
0.541 249 1201 230 552EURSOFINA SA8 440
4.6810 817 74210 828 481JPYSOFTBANK GROUP CORP175 466
0.37856 181904 024JPYSUMITOMO MITSUI FINANCIAL GROUP INC25 714
0.561 292 8951 389 605JPYSUMITOMO MITSUI TRUST HOLDINGS INC38 061
0.09197 984208 515USDSYNCHRONY FINANCIAL6 925
0.06134 351147 677USDTD AMERITRADE HOLDING CORP2 864
1.363 142 9463 120 762JPYTOKYO ELECTRON LTD21 370
4.8611 230 60910 651 635JPYTOYOTA MOTOR CORP202 564
0.29681 859532 840USDTWENTY-FIRST CENTURY FOX INC - B16 158
0.0497 52893 101USDUNITED CONTINENTAL HOLDINGS INC1 633
0.892 060 7511 766 358EURVIVENDI SA98 131

96.50223 053 512217 285 199Total Shares

217 285 199 223 053 512 96.50
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

217 285 199 223 053 512 96.50Total Investments

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Health Care TR UCITS ETF

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity



92The accompanying notes form an integral part of these financial statements.

18.05Software & Computer Services 38.07Japan
14.77Banks 33.42United States of America
13.13Fixed Line Telecommunications 9.56Netherlands
11.21General Retailers 6.20Germany
6.00Technology Hardware & Equipment 5.04Spain
5.18Automobiles & Parts 3.65France
3.55Nonlife Insurance 0.54Belgium
3.18Industrial Engineering 0.02Australia
2.87Oil & Gas Producers 96.50
2.59Pharmaceuticals & Biotechnology
2.56Electronic & Electrical Equipment
2.49Financial Services
2.27General Industrials
1.59Chemicals
1.56Food & Drug Retailers
1.28Aerospace & Defense
1.19Media
0.58Real Estate Investment & Services
0.51Travel, Leisure & Catering
0.39Construction & Materials
0.32Leisure Goods
0.31Electricity
0.29Food Producers
0.26Real Estate Investment Trusts
0.23Personal Goods
0.11Gas, Water & Multiutilities
0.03Support Services

96.50

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Health Care TR UCITS ETF

% %Geographical classificationEconomic classification

Classification of Investments



93The accompanying notes form an integral part of these financial statements.

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

Shares

4.802 181 6582 142 379EURAIRBUS SE21 760
0.73330 236354 561EURASML HOLDING NV1 946
4.151 887 8331 990 938JPYASTELLAS PHARMA INC144 548
5.612 549 9602 765 339EURAXA SA121 340
8.423 820 3924 509 315EURBANCO SANTANDER SA831 967
1.49679 116744 532EURBASF SE - REG8 291
2.861 300 7291 321 856CHFCHOCOLADEFABRIKEN LINDT & SPRUENGLI AG - REG20
2.601 180 0091 239 650CHFCIE FINANCIERE RICHEMONT SA - REG16 263
0.45203 744190 470CHFDAETWYLER HOLDING AG - BR1 238
0.92417 251441 583CHFEMS-CHEMIE HOLDING AG760
8.894 035 8373 293 066JPYFAST RETAILING CO LTD10 252
3.841 744 8961 599 954EURFIAT CHRYSLER AUTOMOBILES NV106 826
0.26116 066114 952EURFRESENIUS SE & CO KGAA1 687
2.291 041 510956 438EURINDITEX35 595
1.33605 422492 934JPYJXTG HOLDINGS INC101 656
0.28128 975122 314JPYKYOCERA CORP2 670
0.1149 47252 570JPYMITSUBISHI ESTATE CO LTD3 303
0.0312 13012 616EURMUENCHENER RUECKVERSICHERUNGS-GESELLSCHAFT AG IN

MUENCHEN - REG
67

4.762 164 7902 230 281JPYNITTO DENKO CORP33 396
0.48216 582227 498JPYNOK CORP13 064
1.91869 6861 062 146EURPORSCHE AUTOMOBIL HOLDING SE - PFD15 940
2.511 140 8381 200 402JPYSEIKO EPSON CORP76 603
3.481 581 9471 458 528JPYSEVEN & I HOLDINGS CO LTD42 348
1.56710 875779 771JPYSUMITOMO HEAVY INDUSTRIES LTD24 581
2.711 230 4941 280 346JPYSUMITOMO MITSUI TRUST HOLDINGS INC36 224
4.682 127 7562 229 007CHFSWATCH GROUP AG - REG28 734
4.311 958 8992 023 175CHFSWISS RE AG26 500
0.58265 040273 521EURTELENET GROUP HOLDING NV6 626
8.213 730 7663 558 565JPYTOYOTA MOTOR CORP67 291
1.82825 258707 364EURVIVENDI SA39 298
1.32601 332577 580EURVONOVIA SE14 753
3.781 717 7071 463 766AUDWOODSIDE PETROLEUM LTD76 546
4.892 224 2372 289 694CHFZURICH INSURANCE GROUP AG8 768

96.0643 651 44343 707 111Total Shares

43 707 111 43 651 443 96.06
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

43 707 111 43 651 443 96.06Total Investments

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Industrials TR UCITS ETF
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14.83Nonlife Insurance 38.48Japan
14.66General Retailers 20.71Switzerland
12.53Automobiles & Parts 10.70Spain
11.12Banks 9.37Netherlands
7.18Chemicals 7.43France
5.11Oil & Gas Producers 5.01Germany
4.80Aerospace & Defense 3.78Australia
4.68Personal Goods 0.58Belgium
4.41Pharmaceuticals & Biotechnology 96.06
3.48Industrial Engineering
3.24Technology Hardware & Equipment
2.86Food Producers
2.60Financial Services
2.40Media
1.43Real Estate Investment & Services
0.45General Industrials
0.28Electronic & Electrical Equipment

96.06

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Industrials TR UCITS ETF

% %Geographical classificationEconomic classification

Classification of Investments



95The 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

1.972 870 0643 273 349EURAENA SME SA18 457
0.33484 540478 699USDALPHABET CLASS - A501
3.264 751 9404 793 435USDALPHABET INC4 973
4.736 886 2615 839 118USDAMAZON.COM INC4 730
0.22316 140320 003USDAPPLE INC1 994
5.828 479 3817 779 564JPYASTELLAS PHARMA INC649 251
1.482 152 2302 334 015EURAXA SA102 414
1.522 217 2952 180 061EURBANCO BILBAO VIZCAYA ARGENTARIA SA365 047
1.962 851 9303 427 037EURBANCO SANTANDER SA621 065
2.133 108 5383 105 735EURBAYERISCHE MOTOREN WERKE AG40 043
1.882 737 0432 790 590USDBERKSHIRE HATHAWAY INC - B17 121
1.962 857 0252 965 680USDCELGENE CORP42 001
1.051 535 0201 395 300USDCENTENE CORP14 546
0.21302 694273 659USDCOOPER COS INC1 501
1.972 870 1252 897 075JPYDAIKIN INDUSTRIES LTD27 971
0.11155 000157 240JPYDAITO TRUST CONSTRUCTION CO LTD1 113
0.09138 236138 522JPYDAIWA HOUSE REIT INVESTMENT CORP68
0.38559 065532 984USDDAVITA INC9 400
3.605 249 4944 438 082USDFACEBOOK INC31 541
7.5610 998 27312 280 145JPYFANUC CORP64 637
0.0579 85281 849USDFORD MOTOR CO8 422
1.341 959 7161 925 388USDF5 NETWORKS INC13 268
0.28406 252342 930USDGARTNER INC3 569
0.0692 99293 478USDGAZPROM PJSC - ADR REG24 670
4.156 048 8455 980 091CHFGIVAUDAN SA - REG3 114
3.114 539 4844 210 050EURINDITEX155 143
0.09127 086121 989AUDINSURANCE AUSTRALIA GROUP LTD23 543
0.22321 057328 411USDIPG PHOTONICS CORP1 699
1.522 219 4722 421 459JPYKOMATSU LTD90 603
0.07104 228100 226AUDMACQUARIE GROUP LTD1 332
0.12171 063163 412JPYMATSUI SECURITIES CO LTD20 890
0.0684 39685 629AUDMEDIBANK PVT LTD45 672
3.995 818 7126 003 221USDMICROSOFT CORP68 894
1.051 525 7011 496 177JPYMITSUI & CO LTD106 798
5.067 376 3385 526 664USDNETFLIX INC22 002
0.20290 063288 190JPYNOMURA REAL ESTATE MASTER FUND INC240
2.453 568 1173 424 319JPYNTT DOCOMO INC163 487
2.553 721 1153 810 751CHFPARTNERS GROUP HOLDING N5 930
1.191 736 5801 791 768USDPROGRESSIVE CORP - AL428834 278
4.806 998 9226 452 887JPYSEVEN & I HOLDINGS CO LTD187 358
1.612 343 3372 463 681JPYSUZUKI MOTOR CORP49 534
5.197 569 2407 614 655EURTELENET GROUP HOLDING NV189 231
0.15224 868202 372USDTEMPUR SEALY INTERNATIONAL INC5 464
4.756 925 4056 568 379JPYTOYOTA MOTOR CORP124 912

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Energy TR 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)

4.817 005 4515 008 457USDTWENTY-FIRST CENTURY FOX INC - B166 008
0.21302 255207 253USDTWITTER INC8 081
0.751 089 6631 101 782CHFUBS GROUP AG82 434
0.48696 528597 024EURVIVENDI SA33 168
3.485 069 7295 001 999USDWELLS FARGO & CO106 767
0.47682 644699 167CHFZURICH INSURANCE GROUP AG2 691

96.49140 619 405135 513 951Total Shares

135 513 951 140 619 405 96.49
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

135 513 951 140 619 405 96.49Total Investments

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Energy TR UCITS ETF

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

(continued)Schedule of Investments



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

16.47Software & Computer Services 38.42United States of America
13.17Industrial Engineering 32.04Japan
12.64General Retailers 8.56Spain
10.48Media 7.92Switzerland
7.78Pharmaceuticals & Biotechnology 5.19Belgium
6.96Banks 2.13Germany
6.41Automobiles & Parts 1.95France
5.10Nonlife Insurance 0.22Australia
4.15Chemicals 0.06Russia
3.49Financial Services 96.49
2.45Mobile Telecommunications
1.97Industrial Transportation
1.64Health Care Equipment & Services
1.56Technology Hardware & Equipment
1.33Support Services
0.40Real Estate Investment Trusts
0.22Electronic & Electrical Equipment
0.15Household Goods & Home Construction
0.06Life Insurance
0.06Oil & Gas Producers

96.49

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Energy TR UCITS ETF

% %Geographical classificationEconomic classification

Classification of Investments



98The 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

5.853 526 8673 702 580CHFADECCO GROUP AG - REG69 586
1.08650 768742 210EURAENA SME SA4 185
2.141 293 0591 316 999EURAGEAS NV29 925
5.373 238 9683 254 927USDALPHABET CLASS - A3 349
3.962 386 9592 144 820USDALPHABET INC2 498
8.775 280 4374 416 185USDAMAZON.COM INC3 627
3.311 994 4351 929 886USDAMGEN INC12 615
3.652 200 9312 249 866USDAPPLE INC13 882
0.43261 759299 121EURASM INTERNATIONAL NV5 527
0.95571 831626 309EURBANCO BILBAO VIZCAYA ARGENTARIA SA94 144
0.98590 187691 979EURBANCO SANTANDER SA128 525
1.37822 983839 084USDBERKSHIRE HATHAWAY INC - B5 148
0.96575 895659 386EURCONTINENTAL AG2 945
2.981 794 4941 931 951JPYCREDIT SAISON CO LTD133 068
0.17100 524106 372JPYDAI-ICHI LIFE HOLDINGS INC6 579
1.57948 619840 009JPYEISAI CO LTD15 720
4.642 797 9222 514 450USDFACEBOOK INC16 811
0.65390 095400 664EURING GROUP NV31 643
0.31188 798164 296USDINTERCEPT PHARMACEUTICALS INC - HQ6 AJ2 627
1.771 065 433867 474JPYJXTG HOLDINGS INC178 896
1.64989 863999 978EURKONINKLIJKE DSM NV11 494
2.091 262 7181 312 298JPYMITSUBISHI ELECTRIC CORP110 749
0.1057 74061 356JPYMITSUBISHI ESTATE CO LTD3 855
0.18109 012110 808USDMOHAWK INDUSTRIES INC594
4.662 808 7882 104 463USDNETFLIX INC8 378
3.952 381 3562 325 845JPYNTT DOCOMO INC109 111
4.412 658 4392 667 961JPYPANASONIC CORP230 197
0.22135 541135 556CHFPARTNERS GROUP HOLDING N216
0.35211 747244 581EURPORSCHE AUTOMOBIL HOLDING SE - PFD3 881
4.362 629 2592 466 057JPYRECRUIT HOLDINGS CO LTD110 902
1.49895 794939 520EURSAP SE9 053
4.422 663 1002 455 333JPYSEVEN & I HOLDINGS CO LTD71 290
3.321 998 6582 017 928JPYSHIONOGI & CO LTD45 418
3.462 084 6722 006 901JPYSOMPO HOLDINGS INC60 178
0.68412 371419 682CHFSWISS PRIME SITE AG - REG5 245
0.001 3561 318EURTAG IMMOBILIEN AG72
4.502 715 6462 502 916JPYTOKIO MARINE HOLDINGS INC67 629
1.51912 445878 587JPYTREND MICRO INC/JAPAN18 671
1.961 184 0151 196 897USDWELLS FARGO & CO24 935
0.017 8478 300USDX5 RETAIL GROUP NV - ADR REGS346

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Financials TR 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)

1.33799 335818 682CHFZURICH INSURANCE GROUP AG3 151

95.5557 600 66655 373 535Total Shares

55 373 535 57 600 666 95.55
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

55 373 535 57 600 666 95.55Total Investments

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Financials TR UCITS ETF

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

(continued)Schedule of Investments



100The accompanying notes form an integral part of these financial statements.

21.63Software & Computer Services 38.60Japan
13.18General Retailers 38.18United States of America
10.65Nonlife Insurance 8.09Switzerland
10.21Support Services 3.01Spain
8.51Pharmaceuticals & Biotechnology 2.79Germany
4.54Banks 2.74Netherlands
4.41Leisure Goods 2.14Belgium
4.09Technology Hardware & Equipment 95.55
3.95Mobile Telecommunications
3.20Financial Services
2.45Industrial Engineering
2.31Life Insurance
1.77Oil & Gas Producers
1.64Chemicals
1.08Industrial Transportation
0.96Automobiles & Parts
0.68Real Estate Investment Trusts
0.18Household Goods & Home Construction
0.10Real Estate Investment & Services
0.01Food & Drug Retailers

95.55

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Financials TR UCITS ETF

% %Geographical classificationEconomic classification

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

Shares

3.851 593 2531 817 128EURAENA SME SA10 246
0.59242 629231 110EURAIRBUS SE2 420
0.35147 006143 226USDALPHABET CLASS - A152
4.051 678 8981 575 542USDALPHABET INC1 757
9.123 777 9812 943 895USDAMAZON.COM INC2 595
3.411 412 9591 408 251USDAPPLE INC8 912
5.532 292 5262 486 161EURAXA SA109 090
3.921 624 8011 800 282EURBANCO BILBAO VIZCAYA ARGENTARIA SA267 501
0.48197 488234 781EURBANCO SANTANDER SA43 007
0.0729 57032 418EURBASF SE - REG361
0.35146 116152 108USDBERKSHIRE HATHAWAY INC - B914
2.951 221 3601 341 552EURCAIXABANK SA329 563
0.76313 915315 453EURDEUTSCHE TELEKOM AG-NOM - REG23 656
2.641 091 696941 445JPYEISAI CO LTD18 091
7.353 043 9112 677 457USDFACEBOOK INC18 289
1.95808 778849 529EURFIAT CHRYSLER AUTOMOBILES NV49 515
1.40578 213597 358USDFORD MOTOR CO60 984
3.721 542 8581 534 279JPYFUJIFILM HOLDINGS CORP46 123
3.011 245 8061 288 820EURING GROUP NV101 055
4.451 844 9272 029 443JPYJTEKT CORP158 218
0.39160 863159 131EURLINDE AG787
0.78323 044343 275JPYMITSUBISHI ESTATE CO LTD21 568
5.312 197 9491 655 233USDNETFLIX INC6 556
0.2497 625100 933JPYNIPPON TELEGRAPH & TELEPHONE CORP2 507
0.32134 388134 741USDNORFOLK SOUTHERN CORP1 040
8.573 550 5393 881 575JPYOJI HOLDINGS CORP668 368
1.37567 426599 428JPYPANASONIC CORP49 134
1.20495 241619 414EURPORSCHE AUTOMOBIL HOLDING SE - PFD9 077
1.22507 047443 807USDREGENERON PHARMACEUTICALS INC1 716
2.27939 0991 003 669JPYSHIN-ETSU CHEMICAL CO LTD12 301
1.91790 172778 426EURSOFINA SA5 339
0.60250 383243 335EURTAG IMMOBILIEN AG13 297
1.79743 447631 251JPYTERUMO CORP15 141
1.49619 013643 766JPYTOYOTA MOTOR CORP11 165
1.66688 624686 528CHFUBS GROUP AG52 095
2.461 017 1241 112 733USDVALERO ENERGY CORP10 715
0.1355 17150 575USDVERTEX PHARMACEUTICALS INC379
0.2185 96371 490AUDWESFARMERS LTD2 752
1.44595 235542 937USDWORLDPAY INC - A8 498

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Consumer Discretionary TR 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)

2.12878 736928 570CHFZURICH INSURANCE GROUP AG3 464

95.4339 531 78039 031 055Total Shares

39 031 055 39 531 780 95.43
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

39 031 055 39 531 780 95.43Total Investments

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Consumer Discretionary TR UCITS ETF

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

(continued)Schedule of Investments
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17.05Software & Computer Services 36.91United States of America
10.34Banks 27.33Japan
9.33General Retailers 11.19Spain
9.30Automobiles & Parts 5.55Netherlands
8.57Forestry & Paper 5.53France
8.01Nonlife Insurance 3.78Switzerland
7.14Technology Hardware & Equipment 3.02Germany
4.17Industrial Transportation 1.91Belgium
3.99Pharmaceuticals & Biotechnology 0.21Australia
3.57Financial Services 95.43
2.73Chemicals
2.46Oil & Gas Producers
1.79Health Care Equipment & Services
1.44Support Services
1.38Real Estate Investment & Services
1.37Leisure Goods
1.20Industrial Engineering
0.76Mobile Telecommunications
0.59Aerospace & Defense
0.24Fixed Line Telecommunications

95.43

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Consumer Discretionary TR UCITS ETF

% %Geographical classificationEconomic classification

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

Shares

1.66502 265572 841EURAENA SME SA3 230
1.84558 043529 301USDALPHABET CLASS - A577
7.502 272 2932 227 264USDALPHABET INC2 378
9.152 773 4302 377 589USDAMAZON.COM INC1 905
1.46442 342447 007USDAPPLE INC2 790
2.36714 667800 794EURBANCO BILBAO VIZCAYA ARGENTARIA SA117 660
4.691 421 5041 679 617EURBANCO SANTANDER SA309 561
4.631 403 4811 589 046EURCAIXABANK SA378 705
2.01608 396631 534USDCELGENE CORP8 944
2.08631 118549 779USDFACEBOOK INC3 792
0.85256 883272 207EURFERRARI NV2 205
9.092 756 0452 658 900JPYHITACHI LTD456 016
4.261 292 4371 304 249USDJOHNSON & JOHNSON12 436
0.1236 93836 311JPYKANSAI ELECTRIC POWER CO INC2 956
0.76229 691226 973JPYKYOCERA CORP4 755
0.96291 131264 174JPYMITSUBISHI CORP12 232
1.48448 574476 666JPYMITSUBISHI ESTATE CO LTD29 949
0.1441 47546 976JPYMITSUBISHI UFJ FINANCIAL GROUP INC8 499
4.621 401 0411 049 719USDNETFLIX INC4 179
4.951 499 4641 550 270JPYNIPPON TELEGRAPH & TELEPHONE CORP38 506
0.1236 04036 497JPYSEKISUI HOUSE LTD2 378
4.991 511 4191 450 004JPYSEVEN & I HOLDINGS CO LTD40 460
0.61184 262216 669USDSTARBUCKS CORP4 404
4.701 425 4731 531 644JPYSUBARU CORP57 162
2.20666 392677 410JPYSUMITOMO MITSUI FINANCIAL GROUP INC20 014
2.14648 919687 421JPYSUZUKI MOTOR CORP13 717
1.58479 474502 291CHFSWATCH GROUP AG - REG6 475
2.59785 810794 195JPYTOKYO ELECTRON LTD5 343
4.381 329 0071 382 152JPYTOYOTA MOTOR CORP23 971
4.741 436 7661 028 828USDTWENTY-FIRST CENTURY FOX INC - B34 047
0.66201 306200 694CHFUBS GROUP AG15 229
1.74528 155525 636CHFZURICH INSURANCE GROUP AG2 082

95.0628 814 24128 324 658Total Shares

28 324 658 28 814 241 95.06
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

28 324 658 28 814 241 95.06Total Investments

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Consumer Staples TR UCITS ETF
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16.04Software & Computer Services 38.62Japan
14.14General Retailers 38.27United States of America
14.01Banks 13.33Spain
12.08Automobiles & Parts 3.99Switzerland
9.85Electronic & Electrical Equipment 0.85Netherlands
6.27Pharmaceuticals & Biotechnology 95.06
4.95Fixed Line Telecommunications
4.74Media
4.05Technology Hardware & Equipment
1.74Nonlife Insurance
1.66Industrial Transportation
1.58Personal Goods
1.48Real Estate Investment & Services
0.96Support Services
0.66Financial Services
0.61Travel, Leisure & Catering
0.12Electricity
0.12Household Goods & Home Construction

95.06

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Consumer Staples TR UCITS ETF

% %Geographical classificationEconomic classification

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

Shares

3.401 427 2961 450 436USDALPHABET CLASS - A1 264
5.232 196 1422 047 513USDAMAZON.COM INC1 292
3.151 326 2021 440 549USDAO SMITH CORP22 421
3.611 516 7911 536 375USDAPPLE INC8 194
1.66699 624796 025EURBANCO BILBAO VIZCAYA ARGENTARIA SA98 654
1.22512 727506 630EURBANCO DE SABADELL SA305 920
1.61677 256832 544EURBANCO SANTANDER SA126 321
1.49626 957662 251USDBERKSHIRE HATHAWAY INC - B3 359
3.071 291 8581 210 182USDBIOGEN INC4 451
1.05442 668465 393EURCAIXABANK SA102 305
0.59247 473278 570USDCELGENE CORP3 116
2.991 258 0411 331 941USDEBAY INC34 695
1.36571 112513 310USDE*TRADE FINANCIAL CORP9 338
2.10883 573766 897USDFACEBOOK INC4 547
5.312 226 6242 722 177JPYFANUC CORP11 208
1.66696 448753 266JPYIHI CORP19 985
1.69712 393731 271CHFIMPLENIA AG - REG9 357
0.65272 772277 246USDJOHNSON & JOHNSON2 248
2.671 124 2051 138 633JPYKDDI CORP41 083
0.51214 594234 416JPYKOMATSU LTD7 503
3.241 363 0911 339 772JPYKONAMI HOLDINGS CORP26 770
7.553 167 9713 263 235JPYKYOCERA CORP56 171
1.95818 862862 133USDMCDONALD’S CORP5 226
0.1043 87645 217JPYMITSUBISHI ESTATE CO LTD2 509
4.231 778 3842 064 789JPYMITSUBISHI UFJ FINANCIAL GROUP INC312 126
0.97407 491418 457JPYMIZUHO FINANCIAL GROUP INC242 015
0.26107 316111 107JPYNIDEC CORP715
0.45190 814189 848USDNORTHWESTERN CORP3 333
1.20505 707504 871USDPFIZER INC13 939
3.551 493 4661 544 427JPYSOFTBANK GROUP CORP20 748
0.44186 406197 487JPYSUMITOMO MITSUI FINANCIAL GROUP INC4 795
3.181 335 8471 402 109CHFSWISS RE AG15 478
0.40167 863198 259AUDSYRAH RESOURCES LTD78 613
2.28958 351896 534USDTARGET CORP12 590
0.1770 19769 982JPYTOKYU FUDOSAN HOLDINGS CORP9 943
3.071 290 5101 571 847JPYTOTO LTD27 810
4.201 764 9081 750 509JPYTOYOTA MOTOR CORP27 265
1.71717 869726 814CHFUBS GROUP AG46 514
3.071 291 5861 279 005USDWELLS FARGO & CO23 297
0.76320 282280 024AUDWESFARMERS LTD8 782

JUNE 30, 2018
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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)

4.051 701 8511 713 489CHFZURICH INSURANCE GROUP AG5 746

91.8538 607 40440 125 540Total Shares

40 125 540 38 607 404 91.85
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

40 125 540 38 607 404 91.85Total Investments

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

MULTI UNITS LUXEMBOURG - Lyxor S&P 500 VIX Futures Enhanced Roll UCITS ETF
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14.26Banks 37.91Japan
11.26General Retailers 36.60United States of America
8.72Nonlife Insurance 10.63Switzerland
7.92Construction & Materials 5.55Spain
7.79Electronic & Electrical Equipment 1.16Australia
6.23Fixed Line Telecommunications 91.85
5.81Industrial Engineering
5.51Pharmaceuticals & Biotechnology
5.50Software & Computer Services
4.20Automobiles & Parts
3.61Technology Hardware & Equipment
3.24Leisure Goods
3.07Financial Services
1.95Travel, Leisure & Catering
1.66General Industrials
0.45Alternative Energy
0.40Industrial Metals & Mining
0.27Real Estate Investment & Services

91.85

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor S&P 500 VIX Futures Enhanced Roll UCITS ETF

% %Geographical classificationEconomic classification

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

Shares

1.6818 987 38420 638 202CHFADECCO GROUP AG - REG374 626
0.445 034 4875 042 458USDADOBE SYSTEMS INC24 109
0.293 262 6613 685 978JPYADVANTEST CORP182 816
0.161 834 1232 100 690EURAENA SME SA11 795
0.04487 955491 414USDAERCAP HOLDINGS NV10 521
2.0923 657 85122 891 888EURAIRBUS SE235 965
2.1824 737 63223 482 945USDALPHABET CLASS - A25 578
2.6930 481 02430 869 270USDALPHABET INC31 899
0.242 774 6363 279 311JPYAMADA HOLDINGS CO LTD336 926
2.7130 672 25029 802 500USDAMAZON.COM INC21 068
0.9610 905 28410 604 001USDAMGEN INC68 977
0.8910 043 39310 121 767USDAPPLE INC63 347
1.4616 571 37516 348 774USDAQUA AMERICA INC549 969
0.697 792 2067 671 911JPYASAHI KASEI CORP715 708
0.434 894 1825 592 761EURASM INTERNATIONAL NV103 340
1.0712 155 47611 152 265JPYASTELLAS PHARMA INC930 723
1.9822 454 42224 351 001EURAXA SA1 068 495
1.7820 181 92320 217 083EURBANCO SANTANDER SA4 395 018
0.667 433 9707 780 829USDBANK OF AMERICA CORP307 894
0.111 269 1371 346 482USDBANK OF NEW YORK MELLON CORP27 476
1.1012 422 60412 700 843USDBERKSHIRE HATHAWAY INC - B77 707
0.121 407 5011 508 906USDBOEING CO4 898
0.212 399 4162 505 755USDBOOKING HOLDINGS INC1 382
0.131 525 9531 757 358EURCAIXABANK SA411 752
0.01111 199106 099AUDCALTEX AUSTRALIA LTD5 400
0.151 734 7171 741 672USDCELGENE CORP25 502
0.414 620 5924 848 641CHFCEMBRA MONEY BANK AG68 634
0.03294 200269 409USDCERNER CORP5 745
0.04399 792354 280USDCHARLES RIVER LABORATORIES INTERNATIONAL INC4 158
0.323 577 0043 591 122CHFCHOCOLADEFABRIKEN LINDT & SPRUENGLI AG - REG55
1.1212 651 36711 447 461JPYCHUBU ELECTRIC POWER CO INC985 022
0.02173 690146 492EURCIA DE DISTRIBUCION INTEGRAL LOGISTA HOLDINGS SA7 838
0.242 692 1042 682 210USDCITIGROUP INC46 969
0.07844 393892 092JPYCITIZEN WATCH CO LTD150 000
0.03381 222323 327USDCONTINENTAL RESOURCES INC/OK6 873
0.101 175 9661 172 499USDCOSTCO WHOLESALE CORP6 570
0.465 205 2144 488 648JPYDAI NIPPON PRINTING CO LTD271 544
1.0511 947 03211 508 046JPYDAI-ICHI LIFE HOLDINGS INC781 900
0.879 908 9148 757 128JPYDAIKIN INDUSTRIES LTD96 568
1.1112 575 31912 950 247JPYDAIWA SECURITIES GROUP INC2 528 038
0.091 054 0181 154 288DKKDANSKE BANK A/S39 315
0.08857 151870 528JPYDENKA CO LTD30 000
1.1012 486 58112 866 039JPYDENSO CORP298 376
1.4316 234 61217 035 604EURDEUTSCHE BANK AG - REG1 760 422

JUNE 30, 2018
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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)

2.2024 941 76125 374 060EURDEUTSCHE TELEKOM AG-NOM - REG1 879 560
0.455 107 5154 688 877USDDIAMONDBACK ENERGY INC45 324
0.525 880 8746 422 018USDDOLLAR TREE INC80 779
0.07792 198897 767JPYDOWA HOLDINGS CO LTD30 000
0.182 045 0871 995 861USDDUKE ENERGY CORP30 194
0.475 364 9695 493 013JPYEAST JAPAN RAILWAY CO65 362
0.151 732 9791 827 465JPYEISAI CO LTD28 718
0.101 171 9861 199 284USDELI LILLY & CO16 036
0.07740 072672 479CHFEMS-CHEMIE HOLDING AG1 348
0.06708 217539 315JPYFAMILYMART UNY HOLDINGS CO LTD7 855
1.1513 056 11915 079 444JPYFANUC CORP76 731
0.424 755 8434 135 429USDFOREST CITY REALTY TRUST INC - A243 432
0.596 640 7496 494 566JPYFUJIFILM HOLDINGS CORP198 522
0.748 424 5358 150 514JPYFUKUOKA FINANCIAL GROUP INC1 956 000
0.657 314 10810 264 791JPYFURUKAWA ELECTRIC CO LTD244 100
0.04449 725327 797EURGEMALTO NV9 027
0.131 471 6631 555 184USDGOLDMAN SACHS GROUP INC7 790
0.07805 649923 070JPYHACHIJUNI BANK LTD219 809
0.576 458 9976 244 162JPYHITACHI LTD1 068 707
0.333 687 4413 809 345USDHOME DEPOT INC22 067
0.0171 20056 070EURHYPOPORT AG445
0.02243 224212 676USDIDEXX LABORATORIES INC1 303
6.3571 875 30972 940 333EURING GROUP NV5 830 249
0.202 266 0942 370 269USDINTERNATIONAL BUSINESS MACHINES CORP18 939
0.03393 750413 430USDINTERXION HOLDING NV7 365
0.08853 382928 695JPYISUZU MOTORS LTD75 000
0.09978 359931 817JPYJ FRONT RETAILING CO LTD75 000
0.333 699 4903 757 036USDJOHNSON & JOHNSON35 597
0.364 039 0573 288 595JPYJXTG HOLDINGS INC678 195
0.839 404 1988 220 294JPYKDDI CORP401 249
0.111 243 3921 045 314JPYKEIO CORP30 000
3.5339 926 49935 506 668EURKERING SA82 561
0.111 193 5171 049 854JPYKONICA MINOLTA INC150 000
0.161 820 5361 747 999EURKONINKLIJKE AHOLD DELHAIZE NV88 785
1.4015 822 73614 923 449JPYKYOCERA CORP327 558
0.05587 234502 063USDLABORATORY CORP OF AMERICA HOLDINGS3 819
0.0055 67452 225AUDLENDLEASE GROUP4 441
0.08958 905990 464CHFLONZA GROUP AG - REG4 219
0.03355 415370 698USDLOWE’S COS INC4 342
0.536 051 2896 672 384USDMARATHON PETROLEUM CORP100 701
0.09980 215895 838JPYMARUBENI CORP150 000
0.111 228 3131 121 358JPYMATSUI SECURITIES CO LTD150 000
0.181 990 9182 125 707USDMCDONALD’S CORP14 835
0.9010 226 6178 780 187JPYMEIJI HOLDINGS CO LTD141 600

JUNE 30, 2018
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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)

0.04446 776487 460USDMERCADOLIBRE INC1 745
2.7531 129 52631 823 632USDMICROSOFT CORP368 576
0.424 734 5265 327 744JPYMINEBEA MITSUMI INC326 727
0.556 232 6765 655 571JPYMITSUBISHI CORP261 869
1.4015 903 01716 600 427JPYMITSUBISHI ELECTRIC CORP1 394 803
0.485 420 3295 759 780JPYMITSUBISHI ESTATE CO LTD361 888
1.2013 582 29213 864 387JPYMITSUBISHI HEAVY INDUSTRIES LTD435 751
0.768 661 3129 423 082JPYMITSUBISHI UFJ FINANCIAL GROUP INC1 774 858
0.262 974 5583 097 831JPYMITSUI & CO LTD208 217
0.07822 908842 805USDMOHAWK INDUSTRIES INC4 484
0.05551 480507 847USDMONSTER BEVERAGE CORP11 237
0.839 400 9979 497 572USDMORGAN STANLEY231 564
0.798 908 4658 471 602USDNETFLIX INC26 572
0.232 610 4202 505 919USDNEXTERA ENERGY INC18 247
0.9711 041 84710 698 332JPYNH FOODS LTD319 100
0.171 951 4791 866 786USDNIKE INC - B28 595
0.04497 694570 564JPYNINTENDO CO LTD1 778
0.08932 544861 448JPYNIPPON EXPRESS CO LTD15 000
0.02231 155223 706JPYNITTO DENKO CORP3 566
0.394 388 0444 689 962JPYNOMURA HOLDINGS INC1 054 400
0.151 676 1861 886 298USDNVIDIA CORP8 261
0.404 512 7004 434 958JPYOBAYASHI CORP506 157
0.414 644 5475 148 386JPYOKUMA CORP102 500
0.06696 896594 839USDPALO ALTO NETWORKS INC3 960
0.171 940 1091 947 058JPYPANASONIC CORP167 996
0.262 952 6953 137 407CHFPARGESA HOLDING SA - BR40 704
0.05565 998474 841USDPARSLEY ENERGY INC21 824
0.839 421 1649 092 715USDPEPSICO INC101 035
0.232 625 0372 644 073USDPFIZER INC84 478
0.616 908 2847 166 934USDPHILLIPS 6671 817
0.0166 53571 556USDPNC FINANCIAL SERVICES GROUP INC575
1.0111 483 08013 011 070EURPORSCHE AUTOMOBIL HOLDING SE - PFD210 467
0.222 463 6492 454 485USDPROCTER & GAMBLE CO36 849
1.6318 480 41917 333 311JPYRECRUIT HOLDINGS CO LTD779 503
0.03338 918313 100USDREGENERON PHARMACEUTICALS INC1 147
0.171 939 6591 824 750USDSALESFORCE.COM INC16 603
1.3715 549 39915 896 260EURSAP SE157 144
0.07825 199959 748JPYSAPPORO HOLDINGS LTD38 443
0.788 829 9537 156 750JPYSHIMIZU CORP993 840
0.445 019 7485 139 484JPYSHIONOGI & CO LTD114 070
0.101 092 7241 106 651JPYSHIZUOKA BANK LTD141 174
0.182 060 8781 846 950EURSIEMENS HEALTHINEERS AG58 291
0.161 760 1861 890 171EURSILTRONIC AG14 363
0.374 174 3233 970 152USDSIMON PROPERTY GROUP INC28 637

JUNE 30, 2018
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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)

0.546 156 0266 162 137JPYSOFTBANK GROUP CORP99 852
2.9433 359 31330 743 054JPYSONY CORP761 679
0.101 133 8151 332 206USDSTARBUCKS CORP27 099
0.05555 132598 089JPYSUBARU CORP22 261
0.424 752 3945 085 389JPYSUMITOMO CHEMICAL CO LTD978 658
0.465 171 4774 946 082JPYSUMITOMO ELECTRIC INDUSTRIES LTD405 330
2.2425 334 61825 753 481JPYSUMITOMO MITSUI FINANCIAL GROUP INC760 884
0.04416 983397 393JPYSUMITOMO REALTY & DEVELOPMENT CO LTD13 188
0.02201 720188 336JPYSUZUKI MOTOR CORP4 264
0.171 890 7731 906 239CHFSWISSCOM AG - REG4 946
0.02207 129210 960DKKSYDBANK A/S7 034
0.101 099 5661 038 504JPYTAKASHIMAYA CO LTD150 000
0.06650 351687 674JPYTAKEDA PHARMACEUTICAL CO LTD17 979
0.192 200 4672 324 683USDTEXAS INSTRUMENTS INC23 303
2.6530 078 00830 458 249JPYTOKYO ELECTRON LTD204 511
0.101 106 526976 081JPYTOKYU CORP75 000
0.02188 934179 168JPYTOKYU FUDOSAN HOLDINGS CORP31 245
0.091 013 7351 125 898JPYTORAY INDUSTRIES INC150 000
0.101 176 1961 130 778JPYTOYOTA TSUSHO CORP41 000
0.8910 052 2537 063 204USDTWENTY-FIRST CENTURY FOX INC - B238 208
0.111 241 7701 268 763CHFUBS GROUP AG93 941
0.101 108 0301 155 582USDUNION PACIFIC CORP9 131
0.101 174 0001 197 654USDUNITED TECHNOLOGIES CORP10 963
0.616 858 2567 502 925USDVALERO ENERGY CORP72 249
1.9221 800 96118 567 152EURVIVENDI SA1 038 141
0.455 144 9295 349 677USDWALGREENS BOOTS ALLIANCE INC100 091
1.4516 484 84716 147 444USDWELLS FARGO & CO347 166
0.04444 929397 566JPYWEST JAPAN RAILWAY CO7 048
0.364 125 0364 192 371CHFZURICH INSURANCE GROUP AG16 261
0.03312 524258 459USD3D SYSTEMS CORP26 422

94.961 076 018 7711 068 771 690Total Shares

1 068 771 690 1 076 018 771 94.96
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

1 068 771 690 1 076 018 771 94.96Total Investments
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17.01Banks 37.20Japan
10.73Software & Computer Services 29.17United States of America
7.31General Retailers 9.10Netherlands
6.46Industrial Engineering 7.43France
5.54Technology Hardware & Equipment 6.36Germany
4.21Support Services 3.45Switzerland
3.83Pharmaceuticals & Biotechnology 2.09Spain
3.44Nonlife Insurance 0.11Denmark
3.27Media 0.04United Kingdom
3.16Leisure Goods 0.01Australia
3.03Electronic & Electrical Equipment 94.96
2.91Financial Services
2.65Oil & Gas Producers
2.32Aerospace & Defense
2.20Mobile Telecommunications
2.19Food Producers
1.63Automobiles & Parts
1.54Fixed Line Telecommunications
1.46Gas, Water & Multiutilities
1.36Chemicals
1.35Electricity
1.18Construction & Materials
1.05Life Insurance
1.00Travel, Leisure & Catering
0.96Real Estate Investment & Services
0.95Beverages
0.68Food & Drug Retailers
0.46Personal Goods
0.40Industrial Transportation
0.37Real Estate Investment Trusts
0.10General Industrials
0.07Health Care Equipment & Services
0.07Household Goods & Home Construction
0.07Industrial Metals & Mining

94.96

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor SG Global Quality Income NTR 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

Shares

4.95484 099404 044JPYAEON CO LTD22 625
3.11303 883341 484JPYAIFUL CORP97 282
3.73364 637361 984EURAIRBUS SE3 115
2.24219 063221 981USDALPHABET CLASS - A194
0.6058 96858 012JPYALPS ELECTRIC CO LTD2 295
9.13894 094811 840USDAMAZON.COM INC526
0.8785 47292 596USDAO SMITH CORP1 445
0.6664 41866 913USDAPPLE INC348
4.06397 422417 027JPYASTELLAS PHARMA INC26 063
4.65454 485529 718EURBANCO SANTANDER SA84 770
1.57153 684169 902EURBASF SE - REG1 607
4.53442 906414 904USDBIOGEN INC1 526
0.5149 95552 519EURCAIXABANK SA11 545
1.34131 555118 240USDE*TRADE FINANCIAL CORP2 151
4.50440 329381 028USDFACEBOOK INC2 266
0.2019 36918 764JPYFAMILYMART UNY HOLDINGS CO LTD184
4.92480 764464 369JPYFAST RETAILING CO LTD1 046
0.1716 68017 032USDGAZPROM PJSC - ADR REG3 790
2.52246 442250 483USDJOHNSON & JOHNSON2 031
2.01196 498187 702JPYJXTG HOLDINGS INC28 259
1.13110 372108 319JPYKYOCERA CORP1 957
3.47339 120338 226USDMICROSOFT CORP3 439
0.6462 81967 014JPYMINEBEA MITSUMI INC3 713
5.67554 807644 159JPYMITSUBISHI UFJ FINANCIAL GROUP INC97 375
2.65258 942257 630USDNORTHWESTERN CORP4 523
3.98389 207380 581USDPROCTER & GAMBLE CO4 986
0.8683 68982 834EURREALIA BUSINESS SA67 115
0.3736 03738 179JPYSUMITOMO MITSUI FINANCIAL GROUP INC927
0.8179 48887 543CHFSWISS RE AG921
5.54541 870517 744JPYTERUMO CORP9 452
0.1716 36216 757JPYTOKIO MARINE HOLDINGS INC349
4.94483 164588 496JPYTOTO LTD10 412
0.3130 10032 089JPYTOYOTA MOTOR CORP465
1.75171 529179 585EURVOLKSWAGEN AG - PFD1 033
2.50244 546242 164USDWELLS FARGO & CO4 411
3.96387 700383 687CHFZURICH INSURANCE GROUP AG1 309

95.029 294 4759 345 549Total Shares

9 345 549 9 294 475 95.02
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

9 345 549 9 294 475 95.02Total Investments
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19.00General Retailers 38.61Japan
13.70Banks 38.40United States of America
11.11Pharmaceuticals & Biotechnology 6.01Spain
10.21Software & Computer Services 4.78Switzerland
5.81Construction & Materials 3.73Netherlands
5.54Health Care Equipment & Services 3.32Germany
4.94Nonlife Insurance 0.17Russia
4.45Financial Services 95.02
3.98Personal Goods
3.73Aerospace & Defense
2.65Alternative Energy
2.37Electronic & Electrical Equipment
2.18Oil & Gas Producers
2.06Automobiles & Parts
1.57Chemicals
0.86Real Estate Investment Trusts
0.66Technology Hardware & Equipment
0.20Food & Drug Retailers

95.02

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor MSCI ACWI Gold 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

Shares

9.663 772 8843 598 242EURAIRBUS SE37 631
0.41161 513108 883USDALPHABET CLASS - A167
9.543 726 7663 528 338EURANHEUSER-BUSCH INBEV SA/NV43 084
2.54993 7661 013 642USDAQUA AMERICA INC32 981
1.52592 822665 066EURARCELORMITTAL23 609
4.551 776 9291 733 998EURASML HOLDING NV10 471
0.86335 655356 481EURBANCO BILBAO VIZCAYA ARGENTARIA SA55 261
1.79700 052726 705EURBANCO COMERCIAL PORTUGUES SA2 719 703
4.681 830 1791 804 421EURBANCO DE SABADELL SA1 274 942
5.122 001 6482 107 246EURBANCO SANTANDER SA435 899
3.821 493 6291 555 263EURBASF SE - REG18 235
3.991 559 9831 572 294EURBAYER AG16 534
1.42555 053617 684SEKBOLIDEN AB19 950
2.11824 718843 661EURCAIXABANK SA222 536
0.30115 303116 172EURDEUTSCHE TELEKOM AG-NOM - REG8 689
0.38148 925121 145USDELECTRONIC ARTS INC1 233
0.0518 12518 196EURE.ON SE1 980
0.77299 800297 451EURERSTE GROUP BANK8 386
1.21474 670422 448USDFACEBOOK INC2 852
3.461 351 900959 488EURFIAT CHRYSLER AUTOMOBILES NV82 766
1.68655 082647 390EURFORTUM OYJ32 049
1.52595 504605 155EURFRESENIUS MEDICAL CARE AG & CO6 894
1.94758 658751 380EURFRESENIUS SE & CO KGAA11 027
1.50586 763566 788JPYFUJIFILM HOLDINGS CORP17 541
1.27497 978543 907JPYHITACHI CONSTRUCTION MACHINERY CO LTD17 889
3.651 425 1411 614 030EURING GROUP NV115 602
0.1142 70639 381EURKESKO OYJ - B815
4.991 951 3171 897 433EURKONINKLIJKE AHOLD DELHAIZE NV95 163
2.621 024 6721 012 815EURKONINKLIJKE PHILIPS N.V.28 131
1.80703 157706 994USDMOLSON COORS BREWING CO - B12 066
0.1556 86626 121USDON SEMICONDUCTOR CORP2 986
2.17846 826849 662EURSAMPO OYJ - A20 259
0.26102 31499 450EURSAP SE1 034
1.27496 799586 134EURSCHAEFFLER AG44 556
2.32904 834834 242JPYSEVEN & I HOLDINGS CO LTD24 222
4.681 830 5411 880 662EURSIEMENS AG - REG16 168
4.011 567 7861 816 512SEKSSAB AB - A387 033
0.1039 78540 671NOKTELENOR2 265
1.48577 042552 434JPYTERUMO CORP11 752

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

MULTI UNITS LUXEMBOURG - Lyxor SG European Quality Income NTR UCITS ETF



117The 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)

3.531 379 8901 441 179EURUPM-KYMMENE OYJ45 065

99.2338 777 98138 679 164Total Shares

38 679 164 38 777 981 99.23
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

38 679 164 38 777 981 99.23Total Investments

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

MULTI UNITS LUXEMBOURG - Lyxor SG European Quality Income NTR UCITS ETF

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

(continued)Schedule of Investments
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18.97Banks 28.92Netherlands
9.65Aerospace & Defense 17.84Germany
9.54Beverages 12.77Spain
8.70General Industrials 9.54Belgium
6.30Technology Hardware & Equipment 7.48Finland
5.93Pharmaceuticals & Biotechnology 6.57Japan
4.99Food & Drug Retailers 6.50United States of America
4.73Automobiles & Parts 5.43Sweden
3.82Chemicals 1.79Portugal
3.53Forestry & Paper 1.52Luxembourg
3.00Health Care Equipment & Services 0.77Austria
2.62Electronic & Electrical Equipment 0.10Norway
2.54Gas, Water & Multiutilities 99.23
2.32General Retailers
2.17Nonlife Insurance
1.89Software & Computer Services
1.80Tobacco
1.68Oil & Gas Producers
1.52Industrial Metals & Mining
1.42Mining
1.27Industrial Engineering
0.38Leisure Goods
0.30Mobile Telecommunications
0.11Real Estate Investment Trusts
0.05Electricity

99.23

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor SG European Quality Income NTR UCITS ETF

% %Geographical classificationEconomic classification

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

Bonds

0.78959 769996 421EURADIENT GLOBAL HOLDINGS LTD - REGS - 3.5% 15/08/20241 030 000
0.0115 85015 849EURBMW FINANCE NV 0.375% 10/07/202316 000
1.151 400 1191 469 160EURCASINO GUICHARD PERRACHON SA FRN 07/03/20241 400 000
0.881 074 7901 114 897EURCASINO GUICHARD PERRACHON SA FRN 26/05/20211 000 000
0.49595 008595 008EURDAIMLER AG FRN 03/07/2024600 000
0.0226 14126 093EURDAIMLER AG 1.5% 03/07/202927 000
3.914 784 5604 867 190EUREQUINIX INC 2.875% 01/02/20265 053 000
0.70850 378867 216EUREQUINIX INC 2.875% 01/10/2025899 000
0.41497 673496 383EUREVONIK INDUSTRIES AG 1% 23/01/2023484 000
2.062 518 0982 574 053EURFIAT CHRYSLER FINANCE EUROPE SA 4.75% 15/07/20222 276 000
1.341 637 5261 680 030EURFIAT CHRYSLER FINANCE EUROPE SA 6.75% 14/10/20191 520 000
0.09112 770114 286EURFMC FINANCE VII SA - REGS - 5.25% 15/02/2021100 000
1.301 594 5151 594 627EURGOLDMAN SACHS GROUP INC FRN 31/12/20181 592 000
0.42508 880511 284EURHEIDELBERGCEMENT AG 2.25% 30/03/2023477 000
2.182 668 3942 674 548EURINEOS FINANCE PLC - REGS - 4% 01/05/20232 619 000
1.041 270 9581 307 389EURINTERNATIONAL GAME TECHNOLOGY PLC - REGS - 4.75% 15/02/20231 188 000
3.804 641 8324 802 621EURIQVIA INC - REGS - 3.25% 15/03/20254 761 000
0.52636 685637 003EURLINCOLN FINANCE LTD - REGS - 6.875% 15/04/2021615 000
1.061 302 1511 303 038EURMORGAN STANLEY 1.875% 27/04/20271 277 000
2.573 145 3363 193 467EURNESTLE FINANCE INTERNATIONAL LTD 1.75% 12/09/20222 942 000
1.982 423 1192 553 524EURORANO SA 4.875% 23/09/20242 300 000
0.09106 877106 848EURSANOFI 1.75% 10/09/2026100 000
3.684 496 4374 527 298EURSOFTBANK GROUP CORP 3.125% 19/09/20254 896 000
0.62759 377767 703EURSOFTBANK GROUP CORP 4% 19/09/2029850 000
1.071 303 0461 489 836EURTELECOM ITALIA FINANCE SA 7.75% 24/01/2033944 000
2.993 655 3813 860 773EURTELECOM ITALIA SPA/MILANO 2.375% 12/10/20273 872 000
2.142 613 9732 623 505EURTHYSSENKRUPP AG 1.375% 03/03/20222 604 000
1.001 227 3491 247 599EURTHYSSENKRUPP AG 3.125% 25/10/20191 192 000
2.873 507 9233 545 439EURUNITYMEDIA HESSEN GMBH & CO KG / UNITYMEDIA NRW GMBH - REGS -

4% 15/01/2025
3 344 000

4.044 937 4025 029 571EURVODAFONE GROUP PLC 4.65% 20/01/20224 293 000
0.70859 146966 407EURWIND TRE SPA - REGS - 2.625% 20/01/20231 020 000
1.091 335 4361 563 105EURWIND TRE SPA - REGS - 3.125% 20/01/20251 645 000
3.814 653 2054 750 777EURZIGGO BV - REGS - 3.75% 15/01/20254 698 000
0.55674 980693 547EURZIGGO BV - REGS - 4.25% 15/01/2027681 000

51.3662 795 08464 566 495Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.27325 257327 809EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 3.75% 04/01/2019317 986
1.031 254 4821 254 159EURBUNDESSCHATZANWEISUNGEN 0% 13/03/20201 239 974
1.391 701 8501 702 942EURBUNDESSCHATZANWEISUNGEN 0% 15/03/20191 693 686
0.0221 11821 432EURCAISSE DE REFINANCEMENT DE L’HABITAT SA 3.9% 18/01/202119 088
1.041 272 5011 273 374EURCOUNCIL OF EUROPE DEVELOPMENT BANK 1.125% 22/10/20181 266 000
0.32391 578397 078EURDEUTSCHE BUNDESREPUBLIK COUPON STRIPS 0% 04/01/2024389 735

JUNE 30, 2018
MULTI UNITS LUXEMBOURG
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MULTI UNITS LUXEMBOURG - Lyxor IBOXX EUR Liquid High Yield BB 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)

1.131 383 7611 286 990EURDEUTSCHE BUNDESREPUBLIK COUPON STRIPS 0% 04/01/20341 559 941
0.65791 661774 085EURDEUTSCHE BUNDESREPUBLIK COUPON STRIPS 0% 04/07/2023785 682
0.62758 333774 484EURDEUTSCHE BUNDESREPUBLIK COUPON STRIPS 0% 04/07/2024757 938.8
1.471 800 9031 766 711EURDEUTSCHE BUNDESREPUBLIK COUPON STRIPS 0% 04/07/20251 816 305
1.341 643 6421 591 837EURDEUTSCHE BUNDESREPUBLIK COUPON STRIPS 0% 04/07/20271 696 882
0.881 070 5361 054 283EURDEUTSCHE BUNDESREPUBLIK COUPON STRIPS 0% 04/07/20281 117 849
0.29349 616378 548EURDEUTSCHE BUNDESREPUBLIK COUPON STRIPS 0% 04/07/2035403 287.35
0.003 2042 945EURDEUTSCHE BUNDESREPUBLIK COUPON STRIPS 0% 04/07/20373 800
0.38463 552434 471EURDEUTSCHE BUNDESREPUBLIK COUPON STRIPS 0% 04/07/2044607 304
1.321 616 3121 536 088EURDEUTSCHE BUNDESREPUBLIK PRINCIPAL STRIPS 0% 04/01/20281 662 496
0.14170 205162 949EURDEUTSCHE BUNDESREPUBLIK PRINCIPAL STRIPS 0% 04/01/2031181 727
0.00902869EURDEUTSCHE BUNDESREPUBLIK PRINCIPAL STRIPS 0% 04/07/20341 012
0.00848801EURDEUTSCHE BUNDESREPUBLIK PRINCIPAL STRIPS 0% 04/07/20401 038
1.782 174 2952 078 556EURDEUTSCHE BUNDESREPUBLIK PRINCIPAL STRIPS 0% 04/07/20422 744 369
0.951 165 2621 180 070EURDUTCH FUNGIBLE STRIP 0% 15/01/20271 222 467.04
0.00909915EURDUTCH FUNGIBLE STRIP 0% 15/01/20321 029
8.4610 335 52410 332 030EURFRENCH REPUBLIC GOVERNMENT BOND OAT FRN 01/03/20219 537 080
0.0223 44523 333EURFRENCH REPUBLIC GOVERNMENT BOND OAT FRN 25/07/202716 697
2.823 451 1453 365 948EURFRENCH REPUBLIC GOVERNMENT BOND OAT FRN 25/07/20291 785 903
1.031 261 4581 217 066EURFRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0%

25/04/2047
2 034 003

0.40489 564479 445EURFRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0%
25/10/2038

642 253

2.663 257 1423 208 005EURFRENCH REPUBLIC GOVERNMENT BOND OAT 2% 25/05/20482 935 314
0.38468 756459 463EURFRENCH REPUBLIC GOVERNMENT BOND OAT 3.25% 25/05/2045333 912
0.00683756EURITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/02/20311 022
0.0786 10993 430EURITALY BUONI POLIENNALI DEL TESORO HYBRID STRIP 0% 01/02/2033136 829.24
7.859 598 2169 602 824EURKREDITANSTALT FUER WIEDERAUFBAU 0% 25/05/20219 499 000
0.08100 954100 701EURSNCF RESEAU EPIC 0.1% 27/05/2021100 000
0.77935 494916 139EURSNCF RESEAU EPIC 3.3% 18/12/2042700 000
6.287 679 5627 702 075EURSPAIN GOVERNMENT BOND 1.6% 30/04/20257 274 000

45.8456 048 77955 502 611Total Supranationals, Governments and Local Public Authorities, Debt Instruments

120 069 106 118 843 863 97.20
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

120 069 106 118 843 863 97.20Total Investments

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

MULTI UNITS LUXEMBOURG - Lyxor IBOXX EUR Liquid High Yield BB UCITS ETF

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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45.84Governments 28.20Germany
14.87Financial Services 21.77France
7.29Fixed Line Telecommunications 9.50Luxembourg
4.61Real Estate Investment Trusts 8.40United States of America
4.04Mobile Telecommunications 7.26United Kingdom
3.80Software & Computer Services 6.28Spain
3.42Leisure Goods 5.32Netherlands
3.14Industrial Metals & Mining 4.86Italy
2.02Food & Drug Retailers 4.30Japan
1.98Alternative Energy 1.31Jersey
1.79Technology Hardware & Equipment 97.20
1.29Automobiles & Parts
1.06Banks
1.04Travel, Leisure & Catering
0.42Construction & Materials
0.41Chemicals
0.09Health Care Equipment & Services
0.09Pharmaceuticals & Biotechnology

97.20

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor IBOXX EUR Liquid High Yield BB UCITS ETF

% %Geographical classificationEconomic classification

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

Shares

4.525 611 1096 497 938EURAENA SME SA30 906
1.822 260 9411 969 882JPYAEON CO LTD105 668
0.17204 978210 947EURAGEAS NV4 063
7.899 807 0499 823 708EURAIRBUS SE83 779
1.822 262 4482 353 241EURAKZO NOBEL NV-CVA - CVA26 429
5.476 794 9797 097 689EURASML HOLDING NV34 295
2.142 652 9972 999 733EURBANCO BILBAO VIZCAYA ARGENTARIA SA374 099
4.355 400 2976 638 528EURBANCO SANTANDER SA1 007 257
0.27334 528350 382EURBASF SE - REG3 498
1.351 672 3141 698 448EURBAYER AG15 181
0.21256 726274 197AUDBLUESCOPE STEEL LTD20 131
1.261 564 1591 778 521EURCAIXABANK SA361 493
1.772 202 0662 199 619CHFCHOCOLADEFABRIKEN LINDT & SPRUENGLI AG - REG29
0.16193 035194 621CHFCLARIANT AG - REG8 047
0.34420 185449 400CHFGAM HOLDING AG30 455
0.44548 225612 966JPYGUNMA BANK LTD104 337
3.514 352 7824 035 243EURINDITEX127 414
0.58718 765794 634JPYISUZU MOTORS LTD54 104
6.998 690 1258 541 459JPYKONAMI HOLDINGS CORP170 667
0.35436 530411 179AUDLENDLEASE GROUP29 824
0.0787 38680 475CHFLOGITECH INTERNATIONAL SA - REG1 987
1.672 069 1581 946 329JPYMARUBENI CORP271 199
8.6110 701 62812 425 107JPYMITSUBISHI UFJ FINANCIAL GROUP INC1 878 254
0.78968 613853 872JPYMURATA MANUFACTURING CO LTD5 762
0.65809 695920 119JPYNHK SPRING CO LTD85 906
2.993 714 5133 745 834CHFPARTNERS GROUP HOLDING N5 070
1.201 495 0921 449 936EURPOSTNL NV398 301
0.0559 20458 092CHFPSP SWISS PROPERTY AG - REG639
2.753 410 2523 383 772EURRWE AG149 596
2.122 638 4532 686 939EURSAP SE22 838
1.732 142 2882 158 024CHFSCHINDLER HOLDING AG9 959
0.71878 790881 640JPYSHIKOKU ELECTRIC POWER CO INC65 681
0.65811 006865 788JPYSHINSEI BANK LTD52 656
2.473 063 5263 028 988JPYSHIONOGI & CO LTD59 626
4.405 467 6915 162 314JPYSONY CORP106 926
1.191 479 5461 533 104CHFSWISS RE AG17 143
0.921 138 6001 167 234CHFSWISSCOM AG - REG2 551
0.901 121 3951 124 122JPYTOKYO DOME CORP125 466
0.26319 733364 587JPYTOKYO ELECTRON LTD1 862
1.361 694 0442 063 353JPYTOTO LTD36 506
5.446 750 4737 182 195JPYTOYOTA MOTOR CORP104 284
0.61753 929832 520JPYTS TECH CO LTD18 056
1.211 499 6941 546 873CHFUBS GROUP AG97 172
1.561 939 9781 880 006EURUNILEVER CVA34 772

JUNE 30, 2018
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MULTI UNITS LUXEMBOURG - Lyxor MSCI Pacific ex Japan 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)

4.725 856 1706 039 439CHFVAT GROUP AG43 854
1.281 593 0741 954 669EURVOLKSWAGEN AG - PFD9 594
1.041 294 5251 255 799EURVONOVIA SE27 202
1.672 072 3732 207 488CHFZURICH INSURANCE GROUP AG6 997

98.42122 215 067127 730 953Total Shares

127 730 953 122 215 067 98.42
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

127 730 953 122 215 067 98.42Total Investments

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

MULTI UNITS LUXEMBOURG - Lyxor MSCI Pacific ex Japan UCITS ETF

USDUSD
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Quantity

(continued)Schedule of Investments
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17.45Banks 38.35Japan
11.40Leisure Goods 17.96Netherlands
7.98Automobiles & Parts 16.80Switzerland
7.90Aerospace & Defense 15.77Spain
7.02Industrial Engineering 8.81Germany
5.80Technology Hardware & Equipment 0.56Australia
5.72Industrial Transportation 0.17Belgium
5.33General Retailers 98.42
4.54Financial Services
3.81Pharmaceuticals & Biotechnology
2.86Nonlife Insurance
2.75Gas, Water & Multiutilities
2.25Chemicals
2.12Software & Computer Services
1.77Food Producers
1.67Support Services
1.56Personal Goods
1.44Real Estate Investment & Services
1.36Construction & Materials
0.92Fixed Line Telecommunications
0.90Travel, Leisure & Catering
0.78Electronic & Electrical Equipment
0.71Electricity
0.21Industrial Metals & Mining
0.17Life Insurance

98.42

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor MSCI Pacific ex Japan UCITS ETF

% %Geographical classificationEconomic classification

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

Bonds

0.40147 314147 442USDAGENCE FRANCAISE DE DEVELOPPEMENT 1.625% 21/01/2020150 000
0.1037 99837 948USDAMERICAN EXPRESS CO FRN 30/10/202038 000
0.71260 982261 478USDBANK OF AMERICA CORP FRN 05/02/2026266 000
0.014 0424 047USDBANK OF AMERICA CORP FRN 24/04/20234 000
2.30841 721838 793USDBANK OF NOVA SCOTIA 1.875% 26/04/2021870 000
1.79656 006656 046USDBANK OF NOVA SCOTIA 2.125% 11/09/2019661 000
1.54565 677569 926USDBARCLAYS PLC FRN 10/01/2023556 000
0.00949949USDBECTON DICKINSON & CO 3.70% 06/06/20271 000
1.05386 231387 122USDBECTON DICKINSON AND CO FRN 06/06/2022384 000
0.0517 02517 364USDBROADCOM CORP / BROADCOM CAYMAN FINANCE LTD 3.875% 15/01/202718 000
0.1038 16938 218USDCAPITAL ONE FINANCIAL CORP FRN 09/03/202238 000
0.61223 647223 313USDCAPITAL ONE FINANCIAL CORP FRN 12/05/2020222 000
0.52191 125199 395USDCHARTER COMMUNICATIONS OPERATING LLC/ CAPITAL CORP 4.908%

23/07/2025
189 000

0.63230 739231 325USDCITIGROUP INC FRN 01/09/2023226 000
1.28467 741469 712USDCITIGROUP INC FRN 17/05/2024465 000
0.2178 14478 660USDCITIGROUP INC FRN 24/07/202378 000
0.57210 005210 289USDCITIGROUP INC FRN 25/04/2022208 000
0.2279 94481 721USDCROWN CASTLE INTERNATIONAL CORP 3.8% 15/02/202885 000
1.41516 842516 093USDDELL INTERNATIONAL LLC / EMC CORP - REGS - 6.02% 15/06/2026490 000
2.35860 069866 116USDDEUTSCHE BANK AG FRN 18/01/2019859 000
2.11771 410780 485USDDEUTSCHE BANK AG/NEW YORK NY FRN 13/07/2020778 000
2.10770 374781 975USDDEUTSCHE BANK AG/NEW YORK NY FRN 22/01/2021786 000
1.87684 451683 684USDDEXIA CREDIT LOCAL SA 1.875% 15/09/2021710 000
0.2278 80178 801USDEXPORT DEVELOPMENT CANADA 1.625% 17/01/202080 000
1.37502 378504 204USDFORD MOTOR CREDIT CO LLC FRN 03/08/2022500 000
1.72630 783631 326USDFORD MOTOR CREDIT CO LLC FRN 12/03/2019629 000
1.98726 923727 371USDGENERAL MOTORS FINANCIAL CO INC FRN 13/04/2020721 000
0.27100 414100 193USDGLP CAPITAL LP / GLP FINANCING II INC 4.375% 15/04/2021100 000
0.77282 024282 877USDGOLDMAN SACHS GROUP  FRN 26/04/2022279 000
0.012 0072 008USDGOLDMAN SACHS GROUP INC FRN 15/11/20182 000
1.25456 688457 052USDGOLDMAN SACHS GROUP INC FRN 23/02/2023458 000
0.49178 450178 963USDGOLDMAN SACHS GROUP INC FRN 25/02/2021173 000
0.0517 00317 047USDGOLDMAN SACHS GROUP INC FRN 31/10/202217 000
0.67246 808248 817USDHCA INC 5% 15/03/2024246 000
0.37136 043137 160USDHCA INC 5.25% 15/04/2025135 000
0.52192 206196 502USDLANDESKREDITBANK BADEN-WUERTTEMBERG FOERDERBANK 1.375%

21/07/2021
201 000

0.1865 59065 586USDLANDWIRTSCHAFTLICHE RENTENBANK - 144A - FRN 19/02/202165 000
1.33485 806486 153USDLANDWIRTSCHAFTLICHE RENTENBANK 2.375% 21/02/2020488 000
0.0725 03525 129USDMACQUARIE GROUP LTD - REGS - FRN 28/11/202325 000
0.2073 20773 239USDMORGAN STANLEY FRN 14/02/202073 000
0.71258 727260 342USDMORGAN STANLEY FRN 24/10/2023253 000
2.01737 245738 531USDNATIONAL AUSTRALIA BANK LTD - REGS - 2.125% 09/09/2019743 000
0.54199 302199 347USDNORDDEUTSCHE LANDESBANK GIROZENTRALE 2% 05/02/2019200 000

JUNE 30, 2018
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MULTI UNITS LUXEMBOURG - Lyxor Fed Funds US Dollar Cash UCITS ETF
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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)

2.06755 022770 875USDNRW BANK 1.5% 23/08/2021789 000
1.22447 789447 496USDOESTERREICHISCHE KONTROLLBANK AG 1.75% 24/01/2020454 000
0.0415 74815 833USDOESTERREICHISCHE KONTROLLBANK AG 2.375% 01/10/202116 000
0.39142 580142 414USDPETROFAC LTD 3.4% 10/10/2018143 000
0.1864 85563 861USDPNC FINANCIAL SERVICES GROUP INC 3.15% 19/05/202768 000
0.0518 32518 325USDQVC INC 4.45% 15/02/202519 000
0.42154 744154 642USDROYAL BANK OF CANADA 2.1% 14/10/2020158 000
2.47900 502900 927USDROYAL BANK OF CANADA 2.2% 23/09/2019907 000
0.0623 52023 467USDROYAL BANK OF CANADA 2.3% 22/03/202124 000
2.32850 746856 754USDROYAL BANK OF SCOTLAND GROUP PLC FRN 15/05/2023845 000
0.51186 625186 948USDSANTANDER UK GROUP HOLDINGS PLC 2.875% 16/10/2020189 000
0.013 6693 659USDSHIRE ACQUISITIONS INVESTMENTS IRELAND DAC 3.2% 23/09/20264 000
0.31112 335113 421USDUNITED RENTALS NORTH AMERICA INC 4.625% 15/07/2023112 000
1.25459 223458 697USDWESTPAC BANKING CORP - REGS - 2% 21/05/2019462 000
2.13779 249778 594USDWESTPAC BANKING CORP - 144A - 2% 21/05/2019784 000

50.0818 350 97718 428 662Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.00944940USDASIAN DEVELOPMENT BANK 2% 22/01/20251 000
0.00931923USDASIAN DEVELOPMENT BANK 2% 24/04/20261 000
1.15420 591419 022USDCANADA GOVERNMENT INTERNATIONAL BOND 2% 15/11/2022435 000
7.912 898 7722 895 516USDCOUNCIL OF EUROPE DEVELOPMENT BANK 1.75% 14/11/20192 933 000
4.661 707 2091 710 213USDDEVELOPMENT BANK OF JAPAN INC - REGS - 1.625% 01/09/20211 788 000
0.1763 89063 729USDEUROPEAN BANK FOR RECONSTRUCTION & DEVELOPMENT 0.875%

22/07/2019
65 000

0.0934 33134 562USDEUROPEAN BANK FOR RECONSTRUCTION & DEVELOPMENT 2%
01/02/2021

35 000

3.801 392 5711 392 207USDFINLAND GOVERNMENT INTERNATIONAL BOND 1.5% 21/09/20201 428 000
1.28469 274468 552USDINTER-AMERICAN DEVELOPMENT BANK 1.5% 25/09/2018470 000
0.0931 80931 725USDINTERNATIONAL DEVELOPMENT ASSOCIATION 2.75% 24/04/202332 000
2.67976 690979 286USDJAPAN BANK FOR INTERNATIONAL COOPERATION 2.375% 21/07/20221 006 000
0.72263 741264 123USDJAPAN BANK FOR INTERNATIONAL COOPERATION/JAPAN 2.125%

10/02/2025
282 000

7.082 592 7222 558 292USDKREDITANSTALT FUER WIEDERAUFBAU 2.5% 20/11/20242 668 000
0.51187 777188 756USDLANDWIRTSCHAFTLICHE RENTENBANK 1.875% 22/01/2020190 000
0.48175 431175 284USDPROVINCE OF MANITOBA CANADA 2.05% 30/11/2020179 000
0.0311 84811 847USDPROVINCE OF ONTARIO CANADA 1.25% 17/06/201912 000
0.0311 00311 060USDPROVINCE OF ONTARIO CANADA 3% 16/07/201811 000
1.10403 487405 706USDPROVINCE OF ONTARIO CANADA 4% 07/10/2019397 000
10.213 743 9293 755 038USDPROVINCE OF ONTARIO CANADA 4.4% 14/04/20203 643 000
0.013 0433 075USDPROVINCE OF QUEBEC CANADA 3.5% 29/07/20203 000
0.2799 37399 189USDSTATE OF NORTH RHINE-WESTPHALIA GERMANY 1.375% 30/01/2019100 000
1.59581 380578 867USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/04/2020549 100

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

MULTI UNITS LUXEMBOURG - Lyxor Fed Funds US Dollar Cash UCITS ETF

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

(continued)Schedule of Investments
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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)

1.37500 543497 309USDUNITED STATES TREASURY NOTE/BOND 1.75% 15/05/2023524 000

45.2216 571 28916 545 221Total Supranationals, Governments and Local Public Authorities, Debt Instruments

34 973 883 34 922 266 95.30
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

34 973 883 34 922 266 95.30Total Investments

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

MULTI UNITS LUXEMBOURG - Lyxor Fed Funds US Dollar Cash UCITS ETF

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

(continued)Schedule of Investments
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45.22Governments 25.64United States of America
36.34Banks 20.26Canada
5.38Financial Services 14.84Germany
3.09General Industrials 10.18France
1.41Technology Hardware & Equipment 8.04Japan
1.06Construction & Materials 5.46Australia
1.04Health Care Equipment & Services 4.64United Kingdom
0.58Travel, Leisure & Catering 3.80Finland
0.52Leisure Goods 1.26Austria
0.39Oil Equipment, Services & Distribution 0.77Luxembourg
0.22Real Estate Investment Trusts 0.39Jersey
0.05General Retailers 0.01Ireland

95.30 0.01Philippines

95.30

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor Fed Funds US Dollar Cash UCITS ETF

% %Geographical classificationEconomic classification

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

Shares

1.09254 620262 035EURAGEAS NV5 047
4.561 061 4641 173 562EURBANCO BILBAO VIZCAYA ARGENTARIA SA149 677
0.73170 037187 981EURBASF SE - REG1 778
4.14962 9001 113 352EURCAIXABANK SA222 536
0.1739 93041 605CHFCEMBRA MONEY BANK AG508
1.95454 855482 750JPYDAI-ICHI LIFE HOLDINGS INC25 497
2.49579 941551 172JPYDAIICHI SANKYO CO LTD15 161
3.77876 547895 796CHFDUFRY AG - REG6 886
0.2455 03060 735JPYFANUC CORP277
3.21747 345641 488JPYFAST RETAILING CO LTD1 626
9.122 123 5032 199 517CHFGEORG FISCHER AG NAMEN - REG1 659
0.2967 70170 216EURGROUPE BRUXELLES LAMBERT SA642
1.80418 603427 305EURHEINEKEN NV4 168
1.47342 650317 653EURINDITEX10 030
0.84196 384200 506CHFKUEHNE UND NAGEL INTERNATIONAL AG-NOM - REG1 307
8.421 959 5722 056 494JPYKYOCERA CORP34 745
2.34544 878515 754JPYMITSUBISHI CORP19 608
4.521 051 1591 220 446JPYMITSUBISHI UFJ FINANCIAL GROUP INC184 490
2.32541 203579 784JPYMIZUHO FINANCIAL GROUP INC321 428
9.232 149 8892 087 552CHFNOVARTIS AG-NOM - REG28 358
1.20278 885349 663EURPORSCHE AUTOMOBIL HOLDING SE - PFD4 378
1.53356 176362 029EURSAP SE3 083
4.691 091 9021 137 279CHFSCHINDLER HOLDING AG5 076
6.011 399 8621 363 000JPYSEVEN & I HOLDINGS CO LTD32 096
2.61607 890643 092JPYSUMITOMO MITSUI FINANCIAL GROUP INC15 637
3.44800 662864 384CHFSWISS RE AG9 277
4.351 012 6621 062 552JPYTOYOTA MOTOR CORP15 644
0.57131 817132 615CHFUBS GROUP AG8 541
3.50814 889804 820EURUNILEVER CVA14 606
1.97458 461486 267EURVOLKSWAGEN AG - PFD2 761
3.09718 829739 636CHFZURICH INSURANCE GROUP AG2 427

95.6622 270 24623 031 040Total Shares

23 031 040 22 270 246 95.66
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

23 031 040 22 270 246 95.66Total Investments

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

Schedule of Investments

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

MULTI UNITS LUXEMBOURG - Lyxor FTSE Emerging Minimum Variance UCITS ETF
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18.14Banks 38.46Japan
15.24Industrial Engineering 34.92Switzerland
14.46General Retailers 10.17Spain
11.73Pharmaceuticals & Biotechnology 5.43Germany
8.42Electronic & Electrical Equipment 5.30Netherlands
6.53Nonlife Insurance 1.38Belgium
6.32Automobiles & Parts 95.66
3.50Personal Goods
3.05Life Insurance
2.34Support Services
1.80Beverages
1.53Software & Computer Services
1.03Financial Services
0.84Industrial Transportation
0.73Chemicals

95.66

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor FTSE Emerging Minimum Variance UCITS ETF

% %Geographical classificationEconomic classification

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

Shares

4.495 275 1345 603 803EURAEGON NV1 027 090
0.36427 470456 197EURAENA SME SA2 749
1.782 092 1422 135 234EURAGEAS NV48 418
9.1610 744 26210 447 423EURAIRBUS SE107 164
8.8810 418 47910 770 876EURAKZO NOBEL NV-CVA - CVA142 096
1.341 571 0261 758 779EURASM INTERNATIONAL NV33 172
4.345 096 6005 161 887EURASML HOLDING NV30 033
5.506 460 5747 102 174EURBANCO BILBAO VIZCAYA ARGENTARIA SA1 063 644
4.415 180 8515 374 056EURBANCO SANTANDER SA1 128 234
1.111 301 9711 319 936CHFBARRY CALLEBAUT AG - REG848
1.321 552 2761 610 077EURBASF SE - REG18 951
1.631 915 6821 957 103EURBAYER AG20 304
5.896 916 1517 696 556SEKBOLIDEN AB248 584
1.601 881 0322 025 270EURCAIXABANK SA507 564
0.32379 865501 331EURCOMMERZBANK AG46 263
1.421 667 0141 595 381JPYDAIKIN INDUSTRIES LTD16 246
2.603 052 5132 796 806NOKDNB NOR ASA182 346
1.691 989 8601 927 690EURE.ON SE217 376
1.792 106 5802 365 993EURFIAT CHRYSLER AUTOMOBILES NV128 969
1.411 651 2401 678 002EURFRESENIUS MEDICAL CARE AG & CO19 116
3.293 857 5473 913 635EURFRESENIUS SE & CO KGAA56 069
0.35409 197406 438EURHEINEKEN NV4 757
1.451 707 8331 758 933EURHENKEL AG & CO KGAA17 930
1.782 086 4762 191 338JPYHITACHI CONSTRUCTION MACHINERY CO LTD74 953
0.33388 700368 082EURIMCD NV6 760
1.011 188 5701 102 968EURINDITEX40 621
2.132 505 5182 581 163EURING GROUP NV203 238
0.79922 356875 440EURKONINKLIJKE AHOLD DELHAIZE NV44 982
0.83972 639983 707EURKONINKLIJKE DSM NV11 294
1.862 189 6162 154 149EURKONINKLIJKE PHILIPS N.V.60 113
0.09104 521113 589EURLIBERBANK SA238 632
0.30352 700407 079EURORION OYJ - B15 275
0.12137 686132 390EURQIAGEN NV4 413
1.291 509 1271 487 232EURRELX NV82 624
4.044 742 0804 875 024EURSAP SE47 924
4.315 062 4065 348 569EURSIEMENS AG - REG44 713
0.45528 586617 947EURSIEMENS GAMESA RENEWABLE ENERGY SA45 944
0.81946 2091 158 150EURSILTRONIC AG7 721
0.30350 786331 530SEKSKANDINAVISKA ENSKILDA BANKEN AB - A43 024
1.611 886 5561 858 513EURSOFINA SA12 747
2.262 657 7962 705 486JPYSOFTBANK GROUP CORP43 110
1.882 203 3492 312 445JPYSUMITOMO MITSUI FINANCIAL GROUP INC66 174
3.664 299 5484 413 410JPYTOYOTA MOTOR CORP77 550
1.511 768 5431 702 918JPYTREND MICRO INC/JAPAN36 189

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation
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Nominal
value/

Quantity

MULTI UNITS LUXEMBOURG - Lyxor FTSE Europe Minimum Variance 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)

1.381 621 5131 677 117EURUPM-KYMMENE OYJ52 956

98.87116 080 580119 761 826Total Shares

119 761 826 116 080 580 98.87
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

119 761 826 116 080 580 98.87Total Investments

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

MULTI UNITS LUXEMBOURG - Lyxor FTSE Europe Minimum Variance UCITS ETF

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

(continued)Schedule of Investments
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18.85Banks 37.68Netherlands
11.36Chemicals 20.28Germany
9.15Aerospace & Defense 13.43Spain
6.48Technology Hardware & Equipment 12.51Japan
6.27Life Insurance 6.19Sweden
5.89Mining 3.39Belgium
5.55Software & Computer Services 2.60Norway
5.46Automobiles & Parts 1.68Finland
5.33Pharmaceuticals & Biotechnology 1.11Switzerland
4.31General Industrials 98.87
3.20Industrial Engineering
2.26Fixed Line Telecommunications
1.86Electronic & Electrical Equipment
1.69Electricity
1.61Financial Services
1.45Personal Goods
1.41Health Care Equipment & Services
1.38Forestry & Paper
1.29Media
1.11Food Producers
1.01General Retailers
0.79Food & Drug Retailers
0.45Alternative Energy
0.36Industrial Transportation
0.35Beverages

98.87

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor FTSE Europe Minimum Variance UCITS ETF

% %Geographical classificationEconomic classification

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

Shares

1.4714 13713 982EURAIRBUS SE141
7.2269 63458 632USDALPHABET CLASS - A72
0.504 7784 819USDALPHABET INC5
3.5534 15533 884JPYALPS ELECTRIC CO LTD1 552
9.3690 26561 645USDAMAZON.COM INC62
3.9237 74341 392USDAO SMITH CORP745
1.4313 74613 936EURASML HOLDING NV81
3.9037 59840 978EURBANCO BILBAO VIZCAYA ARGENTARIA SA6 190
1.029 81210 025EURBAYER AG104
3.8236 76937 860USDBERKSHIRE HATHAWAY INC - B230
3.9538 00543 276EURCAIXABANK SA10 255
1.3112 58913 188CHFCEMBRA MONEY BANK AG187
0.434 1796 210EURCOMMERZBANK AG509
1.0610 18710 435CHFCREDIT SUISSE GROUP AG - REG790
0.111 0481 001JPYDAIICHI SANKYO CO LTD32
1.5314 76514 451USDDUKE ENERGY CORP218
0.171 6471 652CHFEMS-CHEMIE HOLDING AG3
0.323 1082 940USDEXPRESS SCRIPTS HOLDING CO47
1.5715 14513 194USDFACEBOOK INC91
1.2011 58510 074USDFOREST CITY REALTY TRUST INC - A593
0.282 7102 721JPYFUJIFILM HOLDINGS CORP81
0.313 0312 878USDGAZPROM PJSC - ADR REG804
1.4513 99914 078EURGEMALTO NV281
1.4914 36514 733EURHEINEKEN NV167
0.121 1291 245JPYHOKUHOKU FINANCIAL GROUP INC99
0.535 0915 223EURING GROUP NV413
2.7126 05726 591JPYIWATANI CORP873
1.2411 90813 633JPYJAPAN STEEL WORKS LTD551
0.262 4822 742SEKJM AB162
1.7116 51515 710JPYJXTG HOLDINGS INC2 773
6.4962 53163 281JPYKDDI CORP2 668
1.4714 11114 388USDKOHL’S CORP226
1.6315 65714 409JPYKONAMI HOLDINGS CORP359
2.0019 26621 821JPYMITSUBISHI UFJ FINANCIAL GROUP INC3 948
0.191 7981 843JPYMITSUI E&S HOLDINGS CO LTD160
2.0019 22922 435JPYOMRON CORP481
1.2712 22115 286EURPORSCHE AUTOMOBIL HOLDING SE - PFD224
1.3613 13413 493EURSIEMENS AG - REG116
1.2912 38514 563USDSTARBUCKS CORP296
0.938 9909 297JPYSUMITOMO MITSUI FINANCIAL GROUP INC270
0.747 1726 090USDSVB FINANCIAL GROUP29
4.6644 87049 152CHFSWISS RE AG607
4.6544 81741 925JPYTDK CORP512
0.141 3011 039JPYTIS INC33

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

Schedule of Investments

EUREUR
% of 
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Market valueCostQuotation
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Quantity

MULTI UNITS LUXEMBOURG - Lyxor Euro STOXX 50 Protective Put UCITS ETF
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Shares (continued)

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

0.777 3727 169JPYTOKYO DOME CORP963
7.0868 19462 919JPYTOYOTA MOTOR CORP1 230
0.383 6952 724USDTRANSOCEAN LTD321
1.5314 75914 621JPYTREND MICRO INC/JAPAN302
2.0519 70713 423USDTWENTY-FIRST CENTURY FOX INC - B467

98.57949 391923 006Total Shares

923 006 949 391 98.57
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

923 006 949 391 98.57Total Investments

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

MULTI UNITS LUXEMBOURG - Lyxor Euro STOXX 50 Protective Put UCITS ETF

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

(continued)Schedule of Investments
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13.66Banks 37.10Japan
12.41Software & Computer Services 35.01United States of America
11.16General Retailers 7.85Spain
10.20Electronic & Electrical Equipment 7.58Switzerland
8.48Nonlife Insurance 6.37Netherlands
7.08Automobiles & Parts 4.09Germany
6.49Fixed Line Telecommunications 0.31Russia
4.18Construction & Materials 0.26Sweden
2.84Financial Services 98.57
2.71Gas, Water & Multiutilities
2.69Industrial Engineering
2.05Media
2.05Travel, Leisure & Catering
2.03Oil & Gas Producers
1.71Technology Hardware & Equipment
1.63Leisure Goods
1.49Beverages
1.47Aerospace & Defense
1.36General Industrials
1.20Real Estate Investment & Services
1.13Pharmaceuticals & Biotechnology
0.38Oil Equipment, Services & Distribution
0.17Chemicals

98.57

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor Euro STOXX 50 Protective Put UCITS ETF

% %Geographical classificationEconomic classification

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

Shares

0.78431 008423 327USDADOBE SYSTEMS INC2 064
5.523 063 9152 858 659USDALPHABET CLASS - A3 168
1.74965 103898 784USDALPHABET INC1 010
6.613 670 2462 907 974USDAMAZON.COM INC2 521
3.832 128 4762 167 653USDAPPLE INC13 425
0.35193 628196 309EURASML HOLDING NV1 141
4.602 556 1643 014 840EURBANCO SANTANDER SA556 656
0.1480 14183 964USDBANK OF NEW YORK MELLON CORP1 735
0.43241 566227 973USDBERKSHIRE HATHAWAY INC - A1
2.431 351 8161 379 012USDBERKSHIRE HATHAWAY INC - B8 456
2.311 282 7191 139 824USDBIOGEN INC5 160
2.821 568 0611 563 517USDCELGENE CORP23 052
0.87485 855485 305EURDEUTSCHE TELEKOM AG-NOM - REG36 613
1.39774 743797 219CHFDUFRY AG - REG7 106
4.702 612 0152 136 788USDFACEBOOK INC15 694
4.512 503 4822 596 777JPYFANUC CORP14 713
6.893 828 3753 111 679JPYFAST RETAILING CO LTD9 725
0.0950 69153 548JPYHITACHI CONSTRUCTION MACHINERY CO LTD1 821
5.513 059 0132 951 190JPYHITACHI LTD506 145
1.51839 426871 993EURING GROUP NV68 091
2.901 608 9421 631 863USDMICROSOFT CORP19 050
3.271 815 4781 917 487JPYNIPPON STEEL & SUMITOMO METAL CORP107 922
1.981 098 3411 086 989CHFNOVARTIS AG-NOM - REG16 915
1.17651 152705 788CHFOC OERLIKON CORP AG - REG49 698
3.842 134 1512 160 463CHFPARTNERS GROUP HOLDING N3 401
0.30164 077165 337USDPHOSAGRO PJSC - ADR14 908
0.80445 937443 906JPYSEIKO EPSON CORP29 943
1.41785 918764 719JPYSEKISUI HOUSE LTD51 856
6.713 726 7713 380 059JPYSEVEN & I HOLDINGS CO LTD99 764
0.0739 28740 363EURSIEMENS AG - REG347
2.731 515 4051 323 764CHFSTRAUMANN HOLDING AG - REG2 327
1.62898 171980 122JPYSUBARU CORP36 017
0.71393 037403 891CHFSWISS RE AG5 317
2.191 216 3041 282 103JPYTAKASHIMAYA CO LTD165 925
1.34742 410746 645JPYTAKEDA PHARMACEUTICAL CO LTD20 524
0.72399 410415 800USDTE CONNECTIVITY LTD5 178
3.702 057 1112 193 284JPYTERUMO CORP41 895
3.441 912 2271 302 443USDTWENTY-FIRST CENTURY FOX INC - B45 314
0.74410 927415 398USDWELLS FARGO & CO8 654

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

Schedule of Investments
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MULTI UNITS LUXEMBOURG - Lyxor Pan Africa 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)

1.78986 295987 626CHFZURICH INSURANCE GROUP AG3 888

98.4554 687 79452 214 385Total Shares

52 214 385 54 687 794 98.45
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

52 214 385 54 687 794 98.45Total Investments

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

MULTI UNITS LUXEMBOURG - Lyxor Pan Africa UCITS ETF

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

(continued)Schedule of Investments
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23.78General Retailers 38.39United States of America
15.63Software & Computer Services 38.04Japan
8.44Pharmaceuticals & Biotechnology 14.32Switzerland
6.99Banks 4.59Spain
6.44Health Care Equipment & Services 1.86Netherlands
6.23Electronic & Electrical Equipment 0.95Germany
5.77Industrial Engineering 0.30Russia
5.34Nonlife Insurance 98.45
4.99Technology Hardware & Equipment
3.84Financial Services
3.44Media
3.27Industrial Metals & Mining
1.62Automobiles & Parts
1.42Household Goods & Home Construction
0.88Mobile Telecommunications
0.30Chemicals
0.07General Industrials

98.45

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor Pan Africa UCITS ETF

% %Geographical classificationEconomic classification

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

Supranationals, Governments and Local Public Authorities, Debt Instruments

2.9815 868 94515 730 822EURBELGIUM GOVERNMENT BOND 0.8% 22/06/202515 262 270
6.3533 863 48933 905 123EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.5% 15/05/202430 832 640
6.4734 455 84335 202 629EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2% 15/08/202330 831 590
0.633 350 4863 316 427EURFINLAND GOVERNMENT BOND 0% 15/09/20233 331 000
0.703 722 8923 748 893EURFINLAND GOVERNMENT BOND 2% 15/04/20243 331 000
8.9147 478 86047 697 173EURFRENCH REPUBLIC GOVERNMENT BOND OAT 2.25% 25/05/202441 888 800
12.5166 679 73169 457 560EURFRENCH REPUBLIC GOVERNMENT BOND OAT 4.25% 25/10/202354 052 960
1.196 353 4246 440 288EURIRELAND GOVERNMENT BOND 3.4% 18/03/20245 348 000
1.9210 232 75510 167 440EURIRELAND GOVERNMENT BOND 5.4% 13/03/20257 651 230
12.1164 540 53167 775 965EURITALY BUONI POLIENNALI DEL TESORO 3.75% 01/09/202459 122 000
14.6978 346 39983 383 619EURITALY BUONI POLIENNALI DEL TESORO 4.5% 01/03/202469 373 000
3.1616 823 34616 981 877EURKINGDOM OF BELGIUM GOVERNMENT BOND 2.6% 22/06/202414 596 630
2.8315 069 08215 374 065EURNETHERLANDS GOVERNMENT BOND 1.75% 15/07/202313 692 630
2.8014 900 96214 930 094EURNETHERLANDS GOVERNMENT BOND 2% 15/07/202413 248 950
1.427 576 1617 629 385EURPORTUGAL OBRIGACOES DO TESOURO OT 4.95% 25/10/20236 182 350
2.0210 739 88510 828 034EURPORTUGAL OBRIGACOES DO TESOURO OT 5.65% 15/02/20248 467 270
1.789 470 0799 511 212EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 1.65% 21/10/20248 599 000
2.0210 758 72810 853 594EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 1.75% 20/10/20239 786 000
7.1638 154 99438 234 981EURSPAIN GOVERNMENT BOND 2.75% 31/10/202433 761 000
7.0537 570 33938 224 246EURSPAIN GOVERNMENT BOND 4.4% 31/10/202331 109 000

98.70525 956 931539 393 427Total Supranationals, Governments and Local Public Authorities, Debt Instruments

539 393 427 525 956 931 98.70
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

539 393 427 525 956 931 98.70Total Investments

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

Schedule of Investments
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MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 5-7Y Investment Grade (DR) UCITS ETF
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98.70Governments 26.82Italy

98.70 21.42France
14.21Spain
12.82Germany
6.13Belgium
5.62Netherlands
3.80Austria
3.44Portugal
3.11Ireland
1.33Finland

98.70

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 5-7Y Investment Grade (DR) UCITS ETF

% %Geographical classificationEconomic classification

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

Supranationals, Governments and Local Public Authorities, Debt Instruments

7.6619 807 75519 370 597EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.25% 15/02/202719 687 660
7.5019 375 03918 797 550EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.5% 15/08/202718 930 180
0.792 032 0002 011 365EURFINLAND GOVERNMENT BOND 0.5% 15/04/20262 000 000
1.183 039 5333 145 797EURFINLAND GOVERNMENT BOND 4% 04/07/20252 399 000
10.5727 342 05626 571 112EURFRENCH REPUBLIC GOVERNMENT BOND OAT 0.25% 25/11/202627 648 960
15.8841 081 12141 715 712EURFRENCH REPUBLIC GOVERNMENT BOND OAT 3.5% 25/04/202632 774 440
0.541 383 0931 361 528EURIRELAND GOVERNMENT BOND 0.9% 15/05/20281 370 960
1.062 744 2932 690 947EURIRELAND GOVERNMENT BOND 1% 15/05/20262 642 300
6.3816 485 56917 836 194EURITALY BUONI POLIENNALI DEL TESORO 4.5% 01/03/202614 354 000
9.4424 394 33825 964 509EURITALY BUONI POLIENNALI DEL TESORO 6.5% 01/11/202718 527 580
2.526 516 0166 458 114EURKINGDOM OF BELGIUM GOVERNMENT BOND 1% 22/06/20266 215 200
4.7512 273 42112 220 814EURKINGDOM OF BELGIUM GOVERNMENT BOND 5.5% 28/03/20288 357 510
2.947 606 9907 571 514EURNETHERLANDS GOVERNMENT BOND 0.25% 15/07/20257 524 410
3.057 876 1697 731 224EURNETHERLANDS GOVERNMENT BOND 0.75% 15/07/20277 603 030
1.844 756 3644 740 831EURPORTUGAL OBRIGACOES DO TESOURO OT 2.875% 15/10/20254 270 010
1.162 991 1182 971 784EURPORTUGAL OBRIGACOES DO TESOURO OT 2.875% 21/07/20262 702 980
3.047 869 5827 847 825EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 0.75% 20/10/20267 630 000
2.857 356 1727 389 983EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 1.2% 20/10/20256 873 000
7.0518 224 31517 912 614EURSPAIN GOVERNMENT BOND 1.5% 30/04/202717 756 000
9.1423 619 92123 524 578EURSPAIN GOVERNMENT BOND 2.15% 31/10/202521 704 000

99.34256 774 865257 834 592Total Supranationals, Governments and Local Public Authorities, Debt Instruments

257 834 592 256 774 865 99.34
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

257 834 592 256 774 865 99.34Total Investments
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99.34Governments 26.46France
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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

0.78532 223505 214EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.25% 15/08/2048501 600
2.751 884 3041 981 889EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.5% 04/07/20441 386 180
2.901 987 8972 083 762EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.5% 15/08/20461 445 270
1.961 339 3801 421 617EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 3.25% 04/07/2042885 160
3.102 124 0082 254 542EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4% 04/01/20371 356 890
2.011 376 7841 464 132EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4.25% 04/07/2039825 930
2.801 917 1262 041 905EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4.75% 04/07/20341 179 770
2.471 693 2911 800 149EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4.75% 04/07/2040943 890
0.27182 904176 083EURFINLAND GOVERNMENT BOND 1.125% 15/04/2034178 000
0.18122 962119 330EURFINLAND GOVERNMENT BOND 1.375% 15/04/2047118 000
0.52353 567378 437EURFINLAND GOVERNMENT BOND 2.625% 04/07/2042266 000
0.50342 852334 353EURFRENCH REPUBLIC GOVERNMENT BOND OAT 1.25% 25/05/2034332 850
2.131 454 4761 436 880EURFRENCH REPUBLIC GOVERNMENT BOND OAT 1.25% 25/05/20361 432 840
0.80544 266528 323EURFRENCH REPUBLIC GOVERNMENT BOND OAT 1.75% 25/05/2066537 520
1.01691 810659 979EURFRENCH REPUBLIC GOVERNMENT BOND OAT 1.75% 25/06/2039636 440
2.111 444 5061 376 017EURFRENCH REPUBLIC GOVERNMENT BOND OAT 2% 25/05/20481 299 250
3.022 067 7662 155 157EURFRENCH REPUBLIC GOVERNMENT BOND OAT 3.25% 25/05/20451 469 680
2.131 460 4811 565 911EURFRENCH REPUBLIC GOVERNMENT BOND OAT 4% 25/04/2055880 710
1.921 312 8031 389 856EURFRENCH REPUBLIC GOVERNMENT BOND OAT 4% 25/04/2060770 040
3.452 359 9012 475 072EURFRENCH REPUBLIC GOVERNMENT BOND OAT 4% 25/10/20381 565 440
4.753 247 8473 401 858EURFRENCH REPUBLIC GOVERNMENT BOND OAT 4.5% 25/04/20411 986 330
3.632 481 6782 606 993EURFRENCH REPUBLIC GOVERNMENT BOND OAT 4.75% 25/04/20351 573 920
0.48327 240302 776EURIRELAND GOVERNMENT BOND 1.7% 15/05/2037312 490
0.77526 250536 838EURIRELAND GOVERNMENT BOND 2% 18/02/2045483 730
1.15786 793861 297EURITALY BUONI POLIENNALI DEL TESORO 2.25% 01/09/2036879 000
1.07733 945766 894EURITALY BUONI POLIENNALI DEL TESORO 2.45% 01/09/2033783 000
1.29879 991988 745EURITALY BUONI POLIENNALI DEL TESORO 2.7% 01/03/2047984 000
0.50340 530351 674EURITALY BUONI POLIENNALI DEL TESORO 2.8% 01/03/2067392 000
0.87596 957635 705EURITALY BUONI POLIENNALI DEL TESORO 2.95% 01/09/2038618 000
1.33908 1321 047 217EURITALY BUONI POLIENNALI DEL TESORO 3.25% 01/09/2046918 000
1.04715 017751 845EURITALY BUONI POLIENNALI DEL TESORO 3.45% 01/03/2048711 000
2.641 808 9182 060 559EURITALY BUONI POLIENNALI DEL TESORO 4% 01/02/20371 606 000
1.811 239 1191 447 983EURITALY BUONI POLIENNALI DEL TESORO 4.75% 01/09/20441 010 000
2.701 848 0542 105 981EURITALY BUONI POLIENNALI DEL TESORO 5% 01/08/20341 482 000
2.441 668 0281 919 752EURITALY BUONI POLIENNALI DEL TESORO 5% 01/08/20391 329 000
2.391 633 7571 912 392EURITALY BUONI POLIENNALI DEL TESORO 5% 01/09/20401 308 000
0.33224 382221 357EURKINGDOM OF BELGIUM GOVERNMENT BOND 1.45% 22/06/2037219 810
0.85579 150595 446EURKINGDOM OF BELGIUM GOVERNMENT BOND 1.6% 22/06/2047579 440
0.63427 746450 286EURKINGDOM OF BELGIUM GOVERNMENT BOND 1.9% 22/06/2038390 850
0.33226 055239 738EURKINGDOM OF BELGIUM GOVERNMENT BOND 2.15% 22/06/2066206 330
0.34232 912226 482EURKINGDOM OF BELGIUM GOVERNMENT BOND 2.25% 22/06/2057205 010
0.79543 472572 789EURKINGDOM OF BELGIUM GOVERNMENT BOND 3% 22/06/2034427 560
1.25855 838927 028EURKINGDOM OF BELGIUM GOVERNMENT BOND 3.75% 22/06/2045574 600
2.311 581 5841 710 056EURKINGDOM OF BELGIUM GOVERNMENT BOND 4.25% 28/03/20411 020 410
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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)

2.671 829 0471 973 098EURKINGDOM OF BELGIUM GOVERNMENT BOND 5% 28/03/20351 156 600
1.641 120 8831 168 187EURNETHERLANDS GOVERNMENT BOND 2.75% 15/01/2047781 430
2.121 452 5511 539 871EURNETHERLANDS GOVERNMENT BOND 3.75% 15/01/2042904 650
1.991 363 3521 439 032EURNETHERLANDS GOVERNMENT BOND 4% 15/01/2037876 190
0.26175 522168 395EURPORTUGAL OBRIGACOES DO TESOURO OT 2.25% 18/04/2034176 670
0.39265 569257 346EURPORTUGAL OBRIGACOES DO TESOURO OT 4.1% 15/02/2045215 140
0.92628 985609 201EURPORTUGAL OBRIGACOES DO TESOURO OT 4.1% 15/04/2037507 410
0.20137 329134 059EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 1.5% 02/11/2086148 000
0.48327 840329 959EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 1.5% 20/02/2047320 000
0.34234 893218 970EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 2.1% 20/09/2117207 000
0.76521 878545 556EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 2.4% 23/05/2034432 000
0.83567 564611 134EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 3.15% 20/06/2044402 000
0.56386 303417 018EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 3.8% 26/01/2062223 000
1.731 184 1971 257 449EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 4.15% 15/03/2037779 000
1.19816 294797 862EURSPAIN GOVERNMENT BOND 2.35% 30/07/2033769 000
0.69471 301494 895EURSPAIN GOVERNMENT BOND 2.7% 31/10/2048453 000
1.531 045 3101 036 684EURSPAIN GOVERNMENT BOND 2.9% 31/10/2046959 000
0.90618 582590 859EURSPAIN GOVERNMENT BOND 3.45% 30/07/2066524 000
1.861 271 3281 287 216EURSPAIN GOVERNMENT BOND 4.2% 31/01/2037949 000
1.561 070 2921 078 605EURSPAIN GOVERNMENT BOND 4.7% 30/07/2041743 000
1.971 345 4621 371 389EURSPAIN GOVERNMENT BOND 4.9% 30/07/2040915 000
1.621 108 2691 130 025EURSPAIN GOVERNMENT BOND 5.15% 31/10/2044718 000

98.7167 549 45371 247 109Total Supranationals, Governments and Local Public Authorities, Debt Instruments

71 247 109 67 549 453 98.71
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

71 247 109 67 549 453 98.71Total Investments
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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

0.891 914 0831 905 067EURBUNDESOBLIGATION 0% 07/10/20221 882 180
0.952 029 0572 026 722EURBUNDESOBLIGATION 0% 08/04/20221 993 180
1.002 142 7232 147 723EURBUNDESOBLIGATION 0% 08/10/20212 105 250
1.102 364 7212 373 764EURBUNDESOBLIGATION 0% 09/04/20212 325 650
0.731 572 7291 559 614EURBUNDESOBLIGATION 0% 14/04/20231 550 250
1.052 243 9822 258 089EURBUNDESOBLIGATION 0% 17/04/20202 216 060
0.841 794 8761 813 559EURBUNDESOBLIGATION 0.25% 11/10/20191 773 330
1.002 148 1602 165 927EURBUNDESOBLIGATION 0.25% 16/10/20202 104 080
1.282 742 9332 730 380EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/20262 770 360
1.352 897 6582 844 858EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.25% 15/02/20272 880 090
1.392 978 4572 986 758EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.5% 15/02/20262 880 660
0.891 918 7011 873 035EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.5% 15/02/20281 883 480
1.322 834 8282 781 132EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.5% 15/08/20272 769 740
0.992 133 1862 159 997EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1% 15/08/20241 994 750
1.272 732 4032 758 708EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1% 15/08/20252 548 170
0.47998 607950 393EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.25% 15/08/2048941 150
1.002 156 0432 197 733EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.5% 04/09/20221 994 120
1.012 167 3552 207 372EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.5% 15/02/20231 994 070
1.012 172 7322 213 172EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.5% 15/05/20231 994 430
1.022 189 9222 230 221EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.5% 15/05/20241 993 920
1.352 896 1162 960 302EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.75% 04/07/20222 658 940
1.032 214 8702 261 937EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.75% 15/02/20241 994 660
1.122 412 8462 475 091EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2% 04/01/20222 216 060
1.042 229 1212 282 451EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2% 15/08/20231 994 650
0.881 885 9651 946 056EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.25% 04/09/20201 772 190
0.901 932 2021 988 722EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.25% 04/09/20211 773 150
1.062 273 2412 348 487EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.5% 04/01/20212 105 340
1.663 538 4963 635 110EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.5% 04/07/20442 603 080
1.753 733 8783 838 109EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.5% 15/08/20462 714 660
1.222 617 4682 722 689EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 3% 04/07/20202 436 100
1.202 583 8022 698 471EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 3.25% 04/01/20202 436 170
1.092 347 7642 441 952EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 3.25% 04/07/20212 103 920
1.172 513 9632 611 174EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 3.25% 04/07/20421 661 410
1.292 769 6332 907 323EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 3.5% 04/07/20192 658 610
1.873 988 2774 150 860EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4% 04/01/20372 547 850
1.202 585 0062 692 009EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4.25% 04/07/20391 550 740
0.841 796 3221 873 742EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4.75% 04/07/20281 246 493.56
1.693 600 9503 761 154EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4.75% 04/07/20342 215 970
1.493 179 2553 308 503EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4.75% 04/07/20401 772 210
1.433 043 8213 173 863EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 5.5% 04/01/20311 882 970
1.132 421 6892 536 852EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 5.625% 04/01/20281 606 853.51
0.791 704 7871 790 097EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 6.25% 04/01/20301 025 220
1.232 643 0582 658 656EURBUNDESREPUBLIK DEUTSCHLAND 0.5% 15/02/20252 547 280
0.681 456 4531 456 554EURBUNDESSCHATZANWEISUNGEN 0% 13/03/20201 439 610
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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)

0.681 452 4831 457 911EURBUNDESSCHATZANWEISUNGEN 0% 13/09/20191 440 170
0.681 455 3421 457 516EURBUNDESSCHATZANWEISUNGEN 0% 13/12/20191 440 540
0.17362 618362 063EURFINLAND GOVERNMENT BOND 0% 15/04/2022358 000
0.17361 100360 424EURFINLAND GOVERNMENT BOND 0% 15/09/2023359 000
0.21440 191443 337EURFINLAND GOVERNMENT BOND 0.375% 15/09/2020431 000
0.17364 744366 021EURFINLAND GOVERNMENT BOND 0.5% 15/04/2026359 000
0.17360 936355 793EURFINLAND GOVERNMENT BOND 0.5% 15/09/2027360 000
0.15321 579326 034EURFINLAND GOVERNMENT BOND 0.75% 15/04/2031323 000
0.14300 790303 154EURFINLAND GOVERNMENT BOND 0.875% 15/09/2025287 000
0.10221 951214 345EURFINLAND GOVERNMENT BOND 1.125% 15/04/2034216 000
0.07150 055145 908EURFINLAND GOVERNMENT BOND 1.375% 15/04/2047144 000
0.18389 574395 661EURFINLAND GOVERNMENT BOND 1.5% 15/04/2023360 000
0.18388 456395 222EURFINLAND GOVERNMENT BOND 1.625% 15/09/2022359 000
0.19400 119408 419EURFINLAND GOVERNMENT BOND 2% 15/04/2024358 000
0.20430 661451 512EURFINLAND GOVERNMENT BOND 2.625% 04/07/2042324 000
0.20437 454452 205EURFINLAND GOVERNMENT BOND 2.75% 04/07/2028360 000
0.23500 577521 748EURFINLAND GOVERNMENT BOND 3.375% 15/04/2020467 000
0.22478 440497 565EURFINLAND GOVERNMENT BOND 3.5% 15/04/2021430 000
0.25544 810566 460EURFINLAND GOVERNMENT BOND 4% 04/07/2025430 000
0.18378 076399 909EURFINLAND GOVERNMENT BOND 4.375% 04/07/2019360 000
0.45957 464960 410EURFRANCE GOVERNMENT BOND OAT 0% 25/05/2020947 000
0.711 525 6981 523 764EURFRANCE GOVERNMENT BOND OAT 0.5% 25/05/20251 491 250
0.771 641 5501 678 391EURFRANCE GOVERNMENT BOND OAT 2.5% 25/05/20301 370 700
0.471 007 5071 008 840EURFRENCH REPUBLIC GOVERNMENT BOND OAT 0% 25/02/2020997 630
0.23486 009484 482EURFRENCH REPUBLIC GOVERNMENT BOND OAT 0% 25/02/2021479 890
0.44946 233938 318EURFRENCH REPUBLIC GOVERNMENT BOND OAT 0% 25/03/2023938 630
0.571 233 1761 232 130EURFRENCH REPUBLIC GOVERNMENT BOND OAT 0% 25/05/20211 216 720
0.491 049 2141 040 667EURFRENCH REPUBLIC GOVERNMENT BOND OAT 0% 25/05/20221 036 210
0.491 041 7951 046 519EURFRENCH REPUBLIC GOVERNMENT BOND OAT 0.25% 25/11/20201 022 420
0.571 233 3761 201 789EURFRENCH REPUBLIC GOVERNMENT BOND OAT 0.25% 25/11/20261 247 220
0.621 333 9191 329 785EURFRENCH REPUBLIC GOVERNMENT BOND OAT 0.5% 25/05/20261 314 400
0.44936 262946 479EURFRENCH REPUBLIC GOVERNMENT BOND OAT 0.5% 25/11/2019922 080
0.651 392 4821 367 250EURFRENCH REPUBLIC GOVERNMENT BOND OAT 0.75% 25/05/20281 372 850
0.631 357 0491 327 572EURFRENCH REPUBLIC GOVERNMENT BOND OAT 1% 25/05/20271 296 440
0.571 233 3901 236 743EURFRENCH REPUBLIC GOVERNMENT BOND OAT 1% 25/11/20251 167 430
0.11240 053234 440EURFRENCH REPUBLIC GOVERNMENT BOND OAT 1.25% 25/05/2034233 050
0.471 016 7141 003 441EURFRENCH REPUBLIC GOVERNMENT BOND OAT 1.25% 25/05/20361 001 590
0.741 594 4561 596 788EURFRENCH REPUBLIC GOVERNMENT BOND OAT 1.5% 25/05/20311 478 950
0.741 590 8091 617 930EURFRENCH REPUBLIC GOVERNMENT BOND OAT 1.75% 25/05/20231 453 590
0.18379 666368 522EURFRENCH REPUBLIC GOVERNMENT BOND OAT 1.75% 25/05/2066374 960
0.23483 356464 400EURFRENCH REPUBLIC GOVERNMENT BOND OAT 1.75% 25/06/2039444 670
0.791 691 6831 710 802EURFRENCH REPUBLIC GOVERNMENT BOND OAT 1.75% 25/11/20241 528 100
0.471 008 870966 594EURFRENCH REPUBLIC GOVERNMENT BOND OAT 2% 25/05/2048907 420
0.761 628 5301 660 292EURFRENCH REPUBLIC GOVERNMENT BOND OAT 2.25% 25/05/20241 436 790
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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)

0.691 484 7111 517 120EURFRENCH REPUBLIC GOVERNMENT BOND OAT 2.25% 25/10/20221 338 120
0.751 615 9011 667 026EURFRENCH REPUBLIC GOVERNMENT BOND OAT 2.5% 25/10/20201 509 130
0.871 864 9821 901 160EURFRENCH REPUBLIC GOVERNMENT BOND OAT 2.75% 25/10/20271 545 330
0.962 064 9762 128 831EURFRENCH REPUBLIC GOVERNMENT BOND OAT 3% 25/04/20221 828 950
0.671 444 9241 487 447EURFRENCH REPUBLIC GOVERNMENT BOND OAT 3.25% 25/05/20451 026 990
0.861 848 7131 914 503EURFRENCH REPUBLIC GOVERNMENT BOND OAT 3.25% 25/10/20211 646 300
0.801 726 6791 802 589EURFRENCH REPUBLIC GOVERNMENT BOND OAT 3.5% 25/04/20201 606 960
0.861 852 1981 899 684EURFRENCH REPUBLIC GOVERNMENT BOND OAT 3.5% 25/04/20261 477 680
0.851 818 7751 896 333EURFRENCH REPUBLIC GOVERNMENT BOND OAT 3.75% 25/04/20211 623 870
0.671 442 5611 514 534EURFRENCH REPUBLIC GOVERNMENT BOND OAT 3.75% 25/10/20191 364 640
0.481 020 9991 075 108EURFRENCH REPUBLIC GOVERNMENT BOND OAT 4% 25/04/2055615 690
0.43917 158955 208EURFRENCH REPUBLIC GOVERNMENT BOND OAT 4% 25/04/2060537 970
0.771 650 3511 710 215EURFRENCH REPUBLIC GOVERNMENT BOND OAT 4% 25/10/20381 094 760
1.062 284 9602 375 194EURFRENCH REPUBLIC GOVERNMENT BOND OAT 4.25% 25/10/20231 852 270
1.062 270 8922 348 672EURFRENCH REPUBLIC GOVERNMENT BOND OAT 4.5% 25/04/20411 388 840
0.811 735 7341 801 347EURFRENCH REPUBLIC GOVERNMENT BOND OAT 4.75% 25/04/20351 100 830
0.871 870 5541 949 904EURFRENCH REPUBLIC GOVERNMENT BOND OAT 5.5% 25/04/20291 239 270
1.022 198 7222 288 472EURFRENCH REPUBLIC GOVERNMENT BOND OAT 5.75% 25/10/20321 327 210
0.811 740 2391 811 079EURFRENCH REPUBLIC GOVERNMENT BOND OAT 6% 25/10/20251 220 150
0.29622 886667 961EURFRENCH REPUBLIC GOVERNMENT BOND OAT 8.5% 25/04/2023438 220
0.19408 038448 958EURFRENCH REPUBLIC GOVERNMENT BOND OAT 8.5% 25/10/2019364 310
0.551 179 9071 179 513EURNETHERLANDS GOVERNMENT BOND 0% 15/01/20221 161 920
0.37795 866787 771EURNETHERLANDS GOVERNMENT BOND 0% 15/01/2024791 430
0.541 167 4181 178 021EURNETHERLANDS GOVERNMENT BOND 0.25% 15/01/20201 151 130
0.541 163 1981 159 805EURNETHERLANDS GOVERNMENT BOND 0.25% 15/07/20251 150 570
0.541 167 9041 163 345EURNETHERLANDS GOVERNMENT BOND 0.5% 15/07/20261 142 400
0.561 204 3151 185 052EURNETHERLANDS GOVERNMENT BOND 0.75% 15/07/20271 162 550
0.28595 008585 545EURNETHERLANDS GOVERNMENT BOND 0.75% 15/07/2028578 520
0.611 314 5441 336 802EURNETHERLANDS GOVERNMENT BOND 1.75% 15/07/20231 194 470
0.611 301 5141 324 657EURNETHERLANDS GOVERNMENT BOND 2% 15/07/20241 157 220
0.591 276 6071 307 120EURNETHERLANDS GOVERNMENT BOND 2.25% 15/07/20221 151 990
0.601 279 7911 309 423EURNETHERLANDS GOVERNMENT BOND 2.5% 15/01/20331 023 710
0.671 436 1931 458 029EURNETHERLANDS GOVERNMENT BOND 2.75% 15/01/20471 001 250
0.651 391 9331 442 564EURNETHERLANDS GOVERNMENT BOND 3.25% 15/07/20211 246 570
0.581 236 1691 288 537EURNETHERLANDS GOVERNMENT BOND 3.5% 15/07/20201 138 340
0.18382 251396 178EURNETHERLANDS GOVERNMENT BOND 3.75% 15/01/2023322 080
0.871 858 7811 918 172EURNETHERLANDS GOVERNMENT BOND 3.75% 15/01/20421 157 650
0.811 745 1011 800 321EURNETHERLANDS GOVERNMENT BOND 4% 15/01/20371 121 530
0.531 127 9011 187 029EURNETHERLANDS GOVERNMENT BOND 4% 15/07/20191 076 180
0.681 461 4331 519 651EURNETHERLANDS GOVERNMENT BOND 5.5% 15/01/2028984 130
0.39845 211899 989EURNETHERLANDS GOVERNMENT BOND 7.5% 15/01/2023622 018
0.15316 261313 395EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 0% 15/07/2023314 000
0.13283 696282 374EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 0% 20/09/2022280 000
0.17365 957369 073EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 0.25% 18/10/2019362 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)

0.21452 048444 714EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 0.5% 20/04/2027450 000
0.16335 693328 500EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 0.75% 20/02/2028330 000
0.28602 338602 684EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 0.75% 20/10/2026584 000
0.26564 048570 219EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 1.2% 20/10/2025527 000
0.05117 843115 000EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 1.5% 02/11/2086127 000
0.13281 738282 214EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 1.5% 20/02/2047275 000
0.27572 676581 300EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 1.65% 21/10/2024520 000
0.30649 745661 427EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 1.75% 20/10/2023591 000
0.09200 851189 151EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 2.1% 20/09/2117177 000
0.21445 770458 319EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 2.4% 23/05/2034369 000
0.23484 265510 725EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 3.15% 20/06/2044343 000
0.29618 876639 932EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 3.4% 22/11/2022532 000
0.42907 917940 095EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 3.5% 15/09/2021804 000
0.23498 550517 265EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 3.65% 20/04/2022432 000
0.15330 869348 664EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 3.8% 26/01/2062191 000
0.38813 689849 776EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 3.9% 15/07/2020745 000
0.471 012 4201 055 166EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 4.15% 15/03/2037666 000
0.29611 736633 590EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 4.85% 15/03/2026451 000
0.33705 701736 904EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 6.25% 15/07/2027464 735.63

98.92212 240 041216 551 299Total Supranationals, Governments and Local Public Authorities, Debt Instruments

216 551 299 212 240 041 98.92
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

216 551 299 212 240 041 98.92Total Investments
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98.92Governments 51.00Germany

98.92 28.38France
11.15Netherlands
5.21Austria
3.18Finland

98.92

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor EuroMTS Highest Rated Macro-Weighted Govt Bond
(DR) UCITS ETF

% %Geographical classificationEconomic classification

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

Supranationals, Governments and Local Public Authorities, Debt Instruments

5.641 190 0931 193 659EURITALY BUONI ORDINARI DEL TESORO BOT 0% 12/04/20191 190 000
5.641 190 6841 193 238EURITALY BUONI ORDINARI DEL TESORO BOT 0% 12/10/20181 190 000
6.351 339 1171 342 247EURITALY BUONI ORDINARI DEL TESORO BOT 0% 13/07/20181 339 000
7.071 489 4931 492 690EURITALY BUONI ORDINARI DEL TESORO BOT 0% 14/01/20191 488 000
6.111 290 4331 293 051EURITALY BUONI ORDINARI DEL TESORO BOT 0% 14/02/20191 289 000
6.111 289 1361 293 361EURITALY BUONI ORDINARI DEL TESORO BOT 0% 14/03/20191 289 000
6.111 289 3441 291 169EURITALY BUONI ORDINARI DEL TESORO BOT 0% 14/05/20191 289 000
6.201 308 3701 308 692EURITALY BUONI ORDINARI DEL TESORO BOT 0% 14/06/20191 309 000
6.291 327 5541 330 469EURITALY BUONI ORDINARI DEL TESORO BOT 0% 14/08/20181 327 000
6.111 289 5801 292 481EURITALY BUONI ORDINARI DEL TESORO BOT 0% 14/09/20181 289 000
5.181 093 7161 096 494EURITALY BUONI ORDINARI DEL TESORO BOT 0% 14/11/20181 093 000
4.47944 043945 477EURITALY BUONI ORDINARI DEL TESORO BOT 0% 14/12/2018942 000
5.641 190 5601 192 129EURITALY BUONI ORDINARI DEL TESORO BOT 0% 28/09/20181 190 000
5.691 200 6701 199 883EURITALY BUONI ORDINARI DEL TESORO BOT 0% 30/11/20181 200 000
6.111 289 3601 291 194EURITALY BUONI ORDINARI DEL TESORO BOT 0% 31/07/20181 289 000
5.641 190 6381 192 259EURITALY BUONI ORDINARI DEL TESORO BOT 0% 31/08/20181 190 000
5.641 190 5601 192 091EURITALY BUONI ORDINARI DEL TESORO BOT 0% 31/10/20181 190 000

100.0021 103 35121 140 584Total Supranationals, Governments and Local Public Authorities, Debt Instruments

21 140 584 21 103 351 100.00
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

21 140 584 21 103 351 100.00Total Investments
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MULTI UNITS LUXEMBOURG - Lyxor BOT MTS Ex-Bank of Italy (DR) UCITS ETF



153The accompanying notes form an integral part of these financial statements.

100.00Governments 100.00Italy

100.00 100.00

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor BOT MTS Ex-Bank of Italy (DR) UCITS ETF

% %Geographical classificationEconomic classification

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

Shares

2.23365 471376 293EURAALBERTS INDUSTRIES7 631
2.14350 258369 499EURAEGON NV58 410
0.1930 68331 630EURAENA SME SA169
1.49243 950246 718EURAIRBUS SE2 084
9.351 531 4601 441 355EURANHEUSER-BUSCH INBEV SA/NV15 164
2.97486 929543 718EURARCELORMITTAL16 609
4.57748 349742 766EURASML HOLDING NV3 777
5.44890 6461 014 232EURBANCO BILBAO VIZCAYA ARGENTARIA SA125 590
6.451 056 8261 139 178EURBANCO SANTANDER SA197 118
0.1727 44726 889EURBASF SE - REG287
3.14514 990519 647EURBAYER AG4 675
1.77289 874290 756EURDNA OYJ12 111
5.61919 340865 608EURELISA OYJ19 849
0.1117 94818 774EURERSTE GROUP BANK430
0.0813 63014 494USDGAZPROM PJSC - ADR REG3 097
1.50244 943244 273EURGEMALTO NV4 211
4.59751 459792 061EURGROUPE BRUXELLES LAMBERT SA7 126
1.64269 303253 373EURINDITEX7 883
0.1829 20232 050SEKINDUSTRIVARDEN AB - C1 504
4.58750 307828 266EURING GROUP NV52 128
3.04497 941470 220EURKESKO OYJ - B8 139
4.64759 468751 581EURKONINKLIJKE AHOLD DELHAIZE NV31 723
2.91476 101482 404EURKONINKLIJKE PHILIPS N.V.11 195
1.43234 213236 100EURNOKIA OYJ40 690
4.53741 863749 045EURSAMPO OYJ - A15 201
0.67109 868106 870EURSBM OFFSHORE NV7 062
0.2947 24150 442USDSURGUTNEFTEGAS OJSC - ADR10 597
2.35384 470438 406JPYTOKYO ELECTRON LTD2 239
1.61263 447189 819USDTWENTY-FIRST CENTURY FOX INC - B5 347
3.99653 041625 003EURUCB SA8 306
9.171 501 0511 559 866EURUPM-KYMMENE OYJ41 987

92.8315 201 71915 451 336Total Shares

15 451 336 15 201 719 92.83
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

15 451 336 15 201 719 92.83Total Investments

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

Schedule of Investments

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

MULTI UNITS LUXEMBOURG - Lyxor S&P 500 Daily (-2x) Inverse UCITS ETF
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16.58Banks 25.56Finland
10.12Technology Hardware & Equipment 24.72Netherlands
9.35Beverages 17.93Belgium
9.17Forestry & Paper 13.72Spain
7.13Pharmaceuticals & Biotechnology 3.31Germany
5.61Fixed Line Telecommunications 2.97Luxembourg
4.77Financial Services 2.35Japan
4.64Food & Drug Retailers 1.61United States of America
4.53Nonlife Insurance 0.37Russia
3.04Real Estate Investment Trusts 0.18Sweden
2.97Industrial Metals & Mining 0.11Austria
2.91Electronic & Electrical Equipment 92.83
2.23Industrial Engineering
2.14Life Insurance
1.64General Retailers
1.61Media
1.50Software & Computer Services
1.49Aerospace & Defense
0.67Oil Equipment, Services & Distribution
0.37Oil & Gas Producers
0.19Industrial Transportation
0.17Chemicals

92.83

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor S&P 500 Daily (-2x) Inverse UCITS ETF

% %Geographical classificationEconomic classification

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

Shares

4.031 001 9971 167 646EURAENA SME SA5 519
0.1127 16725 595EURANHEUSER-BUSCH INBEV SA/NV269
4.321 075 0711 150 627EURASML HOLDING NV5 426
0.77192 008200 027EURBANCO COMERCIAL PORTUGUES SA638 902
4.541 128 8141 330 769EURBANCO SANTANDER SA210 545
0.3484 34993 250EURBASF SE - REG882
1.40348 946403 469EURCAIXABANK SA80 645
1.59394 466541 101EURCOMMERZBANK AG41 147
1.27315 206345 000DKKDANSKE BANK A/S10 070
7.001 743 8821 782 996JPYEAST JAPAN RAILWAY CO18 197
1.92478 007410 300JPYFAST RETAILING CO LTD1 040
1.52379 484380 442EURGEMALTO NV6 524
0.1844 36848 697EURHEIDELBERGER DRUCKMASCHINEN AG16 143
1.98492 159498 182EURING GROUP NV34 193
3.42852 167814 022JPYJXTG HOLDINGS INC122 553
0.2253 84356 324EURKABEL DEUTSCHLAND HOLDING AG427
0.1640 69140 786JPYKDDI CORP1 487
2.02501 650483 222JPYKONAMI HOLDINGS CORP9 852
1.69420 258429 187EURLINDE AG1 761
0.89222 137184 124CHFLOGITECH INTERNATIONAL SA - REG5 051
0.0921 72125 297EURMEDIASET ESPANA COMUNICACION SA2 576
4.371 086 3921 054 892CHFNOVARTIS AG-NOM - REG14 330
4.701 169 3021 168 779CHFPARTNERS GROUP HOLDING N1 596
0.3791 89194 510CHFSCHINDLER HOLDING AG - REG437
2.16536 464527 790JPYSECOM CO LTD6 985
1.37341 173358 570JPYSEIKO EPSON CORP19 621
1.21301 476377 490EURSILTRONIC AG2 107
4.591 141 7901 138 252JPYSUMITOMO CHEMICAL CO LTD201 386
7.761 934 6382 040 241JPYSUMITOMO METAL MINING CO LTD50 564
7.841 954 1361 956 098CHFSUNRISE COMMUNICATIONS GROUP AG24 015
2.72678 164719 693JPYSUZUKI MOTOR CORP12 278
0.3586 37987 807CHFSWISS PRIME SITE AG - REG941
0.89221 030243 429CHFSWISS RE AG2 561
0.1331 24331 353CHFSWISSCOM AG - REG70
0.74183 855187 072JPYTDK CORP1 799
4.791 191 4501 159 145JPYTOYOTA MOTOR CORP18 406
1.06263 942265 540CHFUBS GROUP AG17 102
4.481 116 1621 102 370EURUNILEVER CVA20 006
2.71673 661705 303EURVOLKSWAGEN AG - PFD4 057

JUNE 30, 2018
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MULTI UNITS LUXEMBOURG - Lyxor FTSE All World Minimum Variance 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)

4.731 177 3161 187 721CHFZURICH INSURANCE GROUP AG3 975

96.4323 998 85524 817 118Total Shares

24 817 118 23 998 855 96.43
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

24 817 118 23 998 855 96.43Total Investments
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(continued)Schedule of Investments
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11.53Banks 38.66Japan
10.21Automobiles & Parts 25.33Switzerland
8.14Fixed Line Telecommunications 12.31Netherlands
7.88Technology Hardware & Equipment 10.05Spain
7.77Industrial Metals & Mining 7.93Germany
7.01Travel, Leisure & Catering 1.27Denmark
6.62Chemicals 0.77Portugal
5.76Financial Services 0.11Belgium
5.62Nonlife Insurance 96.43
4.48Personal Goods
4.37Pharmaceuticals & Biotechnology
4.03Industrial Transportation
3.42Oil & Gas Producers
2.16Support Services
2.02Leisure Goods
1.92General Retailers
1.52Software & Computer Services
0.74Electronic & Electrical Equipment
0.55Industrial Engineering
0.35Real Estate Investment Trusts
0.22Media
0.11Beverages

96.43

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor FTSE All World Minimum Variance UCITS ETF

% %Geographical classificationEconomic classification

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

Bonds

0.768 722 8028 654 783EURABBEY NATIONAL TREASURY SERVICES PLC/LONDON 1.25% 18/09/20248 300 000
0.05599 750595 056EURABBVIE INC 1.375% 17/05/2024590 000
1.1312 966 17712 971 724EURABN AMRO BANK NV FRN 06/03/201912 900 000
0.0157 36557 200EURABN AMRO BANK NV 3.5% 21/09/202250 000
0.596 697 7146 736 348EURABN AMRO BANK NV 4.125% 28/03/20225 858 000
0.09980 830981 455EURACS SERVICIOS COMUNICACIONES Y ENERGIA SL 1.875% 20/04/20261 000 000
0.07800 300798 776EURAGENCE FRANCAISE DE DEVELOPPEMENT 0.125% 15/11/2023800 000
1.2113 859 30213 507 087EURAGENCE FRANCAISE DE DEVELOPPEMENT 1.375% 05/07/203213 500 000
0.05530 985530 185EURAGENCE FRANCAISE DE DEVELOPPEMENT 2.125% 15/02/2021500 000
0.04504 770502 753EURAIR LIQUIDE FINANCE SA 0.375% 18/04/2022500 000
0.01100 082100 139EURAMADEUS CAPITAL MARKETS SAU 0% 19/05/2019100 000
0.07785 084778 488EURANHEUSER-BUSCH INBEV NV 1.5% 18/04/2030800 000
0.09984 880990 655EURAP MOLLER - MAERSK A/S 1.75% 16/03/20261 000 000
0.05568 550601 839EURASSICURAZIONI GENERALI SPA 5.125% 16/09/2024466 000
0.0195 44696 160EURATLANTIA SPA 1.875% 13/07/2027100 000
0.394 442 7894 445 753EURAT&T INC FRN 04/06/20194 425 000
0.07857 792861 090EURAT&T INC 2.4% 15/03/2024800 000
0.222 573 9832 573 294EURAXA BANK EUROPE SCF 0.375% 23/03/20232 550 000
0.03306 248309 435EURAYT CEDULAS CAJAS V FONDO DE TITULIZACION DE ACTIVOS 4.75%

04/12/2018
300 000

0.08966 400966 640EURAYT CEDULAS CAJAS X FONDO DE TITULIZACION DE ACTIVOS 3.75%
30/06/2025

800 000

0.08912 690921 317EURBANCA POPOLARE DI MILANO SCARL 1.5% 02/12/2025900 000
0.02202 893202 934EURBANCA POPOLARE DI SONDRIO SCPA 1.375% 05/08/2019200 000
0.111 277 4131 277 153EURBANCO BILBAO VIZCAYA ARGENTARIA SA FRN 09/03/20231 300 000
0.091 002 5651 013 167EURBANCO BILBAO VIZCAYA ARGENTARIA SA FRN 12/04/20221 000 000
0.06690 718691 586EURBANCO BILBAO VIZCAYA ARGENTARIA SA 0.75% 11/09/2022700 000
0.445 028 2255 030 150EURBANCO SANTANDER SA FRN 04/03/20205 000 000
0.131 435 3151 436 146EURBANK NEDERLANDSE GEMEENTEN NV 0.375% 14/01/20221 408 000
0.02218 323218 518EURBANK NEDERLANDSE GEMEENTEN NV 2.25% 30/08/2022199 000
0.384 298 2054 317 392EURBANK OF AMERICA CORP FRN 04/05/20234 283 000
0.151 692 1351 693 695EURBANK OF AMERICA CORP FRN 21/09/20211 695 000
0.343 834 4083 849 846EURBANK OF AMERICA CORP FRN 25/04/20243 850 000
0.313 561 6023 562 894EURBANK OF AMERICA CORP FRN 26/07/20193 546 000
0.06740 313745 849EURBANK OF AMERICA CORP 1.625% 14/09/2022709 000
0.07833 868838 237EURBANK OF NOVA SCOTIA FRN 05/10/2022826 000
0.03350 868350 886EURBANK OF NOVA SCOTIA 0.1% 21/01/2019350 000
0.07746 780745 932EURBANK OF NOVA SCOTIA 0.5% 22/01/2025747 000
1.1513 170 43513 172 077EURBARCLAYS BANK PLC FRN 13/03/201913 141 000
0.0197 23397 091EURBASF SE 0.875% 15/11/2027100 000
0.05553 069553 366EURBASF SE 0.875% 22/05/2025550 000
0.01105 152105 209EURBASF SE 1.875% 04/02/2021100 000
0.02199 709200 028EURBAT INTERNATIONAL FINANCE PLC 2.25% 16/01/2030200 000
0.04511 565511 645EURBELFIUS BANK SA/NV 0.625% 14/10/2021500 000
0.01100 923100 989EURBELFIUS BANK SA/NV 1.25% 28/01/2019100 000
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MULTI UNITS LUXEMBOURG - Lyxor EUR 2-10Y Inflation Expectations UCITS ETF
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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)

0.03286 696284 743EURBERKSHIRE HATHAWAY INC 0.75% 16/03/2023283 000
0.05587 473592 813EURBHP BILLITON FINANCE LTD 3.25% 24/09/2027500 000
0.08889 590886 838EURBMW FINANCE NV 0.375% 10/07/2023898 000
0.04501 090501 245EURBMW FINANCE NV 0.5% 22/11/2022500 000
0.06689 027688 800EURBMW FINANCE NV 0.875% 17/11/2020675 000
0.0017 53817 514EURBMW US CAPITAL LLC 1.125% 18/09/202117 000
0.06691 089690 743EURBNP PARIBAS FORTIS SA 0% 24/10/2023700 000
0.141 577 1451 574 217EURBNP PARIBAS SA FRN 07/06/20241 587 000
0.02258 653258 999EURBNP PARIBAS SA FRN 22/09/2022257 000
0.01138 023137 673EURBNP PARIBAS SA 1.125% 15/01/2023134 000
0.424 816 8634 899 457EURBNP PARIBAS SA 2.875% 26/09/20234 303 000
0.566 428 7876 455 544EURBP CAPITAL MARKETS PLC 1.573% 16/02/20276 288 000
0.03334 259332 241EURBPCE SFH SA 2.375% 29/11/2023300 000
0.01112 393114 174EURBPCE SFH SA 3.75% 13/09/2021100 000
0.121 356 3111 356 111EURBPER BANCA 0.875% 22/01/20221 334 000
0.627 066 1527 045 866EURCAISSE FRANCAISE DE FINANCEMENT LOCAL 0.625% 26/01/20236 900 000
0.04501 393494 745EURCAISSE FRANCAISE DE FINANCEMENT LOCAL 1.25% 11/05/2032500 000
0.192 194 4582 179 212EURCAISSE FRANCAISE DE FINANCEMENT LOCAL 1.5% 13/01/20312 100 000
0.01121 586120 316EURCAISSE FRANCAISE DE FINANCEMENT LOCAL 4.5% 01/07/2023100 000
0.576 564 2526 570 167EURCAJA RURAL DE CASTILLA-LA MANCHA SCC 0.875% 27/05/20246 500 000
0.03300 909301 018EURCIE DE FINANCEMENT FONCIER SA 0.25% 11/04/2023300 000
0.323 671 8203 673 620EURCIE DE FINANCEMENT FONCIER SA 0.75% 21/01/20253 600 000
0.788 954 8668 898 882EURCIE DE FINANCEMENT FONCIER SA 1% 02/02/20268 700 000
0.02206 683206 437EURCIE DE FINANCEMENT FONCIER SA 2.375% 21/11/2022188 000
0.0051 85351 983EURCIE DE FINANCEMENT FONCIER SA 4.375% 15/04/202146 000
0.03330 473329 972EURCIE DE SAINT-GOBAIN 3.625% 15/06/2021300 000
0.182 017 5732 019 827EURCIF EUROMORTGAGE SA 3.5% 17/06/20201 878 000
0.171 896 2551 897 050EURCIF EUROMORTGAGE SA 3.75% 23/10/20191 800 000
0.364 070 1494 074 762EURCITIGROUP INC FRN 11/11/20194 047 000
0.222 485 7132 475 913EURCITIGROUP INC 0.75% 26/10/20232 500 000
0.07757 283757 163EURCNH INDUSTRIAL FINANCE EUROPE SA - EMTN - 1.375% 23/05/2022750 000
0.748 502 3358 504 127EURCOCA-COLA CO FRN 08/03/20198 486 000
0.02206 146203 530EURCOMMERZBANK AG 0.05% 11/07/2024209 000
0.0195 78196 040EURCOMMERZBANK AG 1% 05/02/201995 000
0.04501 755499 475EURCOMMERZBANK AG 1.875% 28/02/2028500 000
0.03286 497286 851EURCOMMERZBANK AG 4% 16/09/2020264 000
0.0180 65880 675EURCOMMERZBANK AG 4.375% 02/07/201977 000
1.5217 493 07017 373 242EURCOMMONWEALTH BANK OF AUSTRALIA - EMTN - 0.375% 11/04/202417 565 000
0.05576 406577 493EURCOMMONWEALTH BANK OF AUSTRALIA 1.625% 10/02/2031549 000
0.586 657 7266 663 321EURCOOPERATIEVE CENTRALE RAIFFEISEN-BOERENLEENBANK

BA/NETHERLANDS FRN 29/05/2020
6 628 000

0.0041 29341 227EURCOOPERATIEVE RABOBANK UA 1.25% 23/03/202640 000
0.0174 67474 662EURCREDIT AGRICOLE HOME LOAN SFH SA 0.125% 28/08/202074 000
0.05622 115630 605EURCREDIT AGRICOLE HOME LOAN SFH SA 4% 16/07/2025500 000
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161The 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)

0.252 810 8222 840 460EURCREDIT AGRICOLE SA/LONDON - EMTN - FRN 20/04/20222 800 000
0.121 343 4381 379 706EURCREDIT MUTUEL - CIC HOME LOAN SFH SA 3.125% 09/09/20201 250 000
0.07790 424786 496EURCREDIT SUISSE GROUP AG FRN 17/07/2025800 000
0.536 072 2206 096 003EURCREDIT SUISSE GROUP FUNDING GUERNSEY LTD 1.25% 14/04/20225 965 000
0.05606 903607 338EURDAIMLER AG 1.5% 09/03/2026600 000
0.03358 545359 758EURDANSKE BANK OYJ 1.625% 27/09/2019350 000
0.02224 815225 538EURDB PRIVAT- UND FIRMENKUNDENBANK AG 3.375% 31/03/2020211 000
0.09999 8701 000 575EURDELPHI AUTOMOTIVE PLC 1.5% 10/03/20251 000 000
0.495 582 6455 797 071EURDEUTSCHE BANK AG FRN 16/05/20225 800 000
0.09996 324995 733EURDEUTSCHE BANK AG 1.375% 07/09/2020962 000
0.06706 689706 563EURDEUTSCHE PFANDBRIEFBANK AG 0.125% 27/11/2020700 000
0.03342 528343 787EURDEUTSCHE POSTBANK AG 3.625% 15/02/2021311 000
0.05560 875560 931EURDEUTSCHE TELEKOM INTERNATIONAL FINANCE BV FRN 03/04/2020559 000
0.101 108 9071 124 819EURDEUTSCHE TELEKOM INTERNATIONAL FINANCE BV 1.375% 30/01/20271 110 000
0.0051 43251 244EURDEXIA CREDIT LOCAL SA 0.75% 25/01/202350 000
0.01111 570111 658EURDNB BANK ASA 4.375% 24/02/2021100 000
1.3515 533 93315 537 685EURDNB BOLIGKREDITT AS 3.875% 16/06/202113 898 000
0.171 985 1901 985 570EUREIKA BOLIGKREDITT AS 0.375% 26/02/20252 000 000
0.04486 265489 130EURENEL FINANCE INTERNATIONAL NV 1.375% 01/06/2026500 000
0.04472 984474 116EURENEL FINANCE INTERNATIONAL NV 5% 14/09/2022400 000
0.01130 066130 580EURENEL SPA 5.625% 21/06/2027100 000
0.131 463 3011 466 549EURENGIE ALLIANCE GIE 5.75% 24/06/20231 158 000
0.01116 076116 211EURENGIE SA 6.375% 18/01/2021100 000
0.09984 121986 010EURENI SPA 1.5% 02/02/2026983 000
0.01106 634106 782EURENI SPA 4.25% 03/02/2020100 000
0.03298 707295 209EURERSTE GROUP BANK AG 0.75% 17/01/2028300 000
0.161 813 1561 808 143EUREVONIK FINANCE BV 0.375% 07/09/20241 860 000
0.171 969 7721 972 681EURFCA BANK SPA/IRELAND FRN 17/06/20211 993 000
0.9110 454 69810 470 490EURFCE BANK PLC FRN 26/08/202010 424 000
0.06676 030677 740EURFCE BANK PLC 0.869% 13/09/2021670 000
0.0198 32298 246EURFERROVIE DELLO STATO ITALIANE SPA 0.875% 07/12/2023100 000
0.01109 462109 646EURGAS NATURAL CAPITAL MARKETS SA 6% 27/01/2020100 000
0.07815 423815 858EURGE CAPITAL EUROPEAN FUNDING UNLIMITED CO FRN 21/01/2020813 000
0.394 508 0954 535 289EURGE CAPITAL EUROPEAN FUNDING UNLIMITED CO 2.625% 15/03/20234 136 000
0.0174 77074 808EURGE CAPITAL EUROPEAN FUNDING UNLIMITED CO 5.375% 23/01/202069 000
0.111 287 1141 280 600EURGENERAL ELECTRIC CO 1.5% 17/05/20291 330 000
0.03301 668302 523EURGENERAL MOTORS FINANCIAL CO INC FRN 10/05/2021300 000
0.111 292 4411 296 753EURGLENCORE FINANCE EUROPE LTD 1.25% 17/03/20211 267 000
0.05542 051542 800EURGOLDMAN SACHS GROUP INC - EMTN - 1.375% 15/05/2024536 000
0.001 9991 999EURGOLDMAN SACHS GROUP INC FRN 09/09/20222 000
0.495 619 0165 620 984EURGOLDMAN SACHS GROUP INC FRN 16/12/20205 620 000
0.556 308 1906 325 904EURGOLDMAN SACHS GROUP INC FRN 26/09/20236 383 000
0.333 777 3883 784 032EURGOLDMAN SACHS GROUP INC FRN 27/07/20213 719 000
0.03302 294302 620EURGOLDMAN SACHS GROUP INC FRN 29/04/2019301 000
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162The 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)

0.343 886 7273 887 286EURGOLDMAN SACHS GROUP INC FRN 29/05/20203 859 000
0.001 006996EURGOLDMAN SACHS GROUP INC 1.625% 27/07/20261 000
0.01106 684106 870EURHEIDELBERGCEMENT AG 2.25% 30/03/2023100 000
0.0198 89099 115EURHEIDELBERGCEMENT FINANCE LUXEMBOURG SA 1.75% 24/04/2028100 000
0.0199 31999 205EURHEINEKEN NV 1% 04/05/2026100 000
0.161 804 4561 824 358EURHSBC HOLDINGS PLC 0.875% 06/09/20241 824 000
1.8721 480 96121 594 080EURHSBC HOLDINGS PLC 1.5% 15/03/202220 789 000
0.02197 961198 258EURIBERDROLA INTERNATIONAL BV 1.125% 21/04/2026200 000
0.01109 552109 589EURING BANK NV 0.7% 16/04/2020108 000
0.232 624 4382 626 325EURING BANK NV 2% 28/08/20202 500 000
0.07811 289812 763EURING BANK NV 4% 17/01/2020760 000
0.02209 240210 255EURING BANK NV 4.75% 27/05/2019200 000
0.0197 07297 095EURINNOGY FINANCE BV 1.5% 31/07/2029100 000
0.131 539 2701 539 930EURINNOGY FINANCE BV 1.625% 30/05/20261 500 000
0.07789 109796 465EURINNOGY FINANCE BV 6.5% 10/08/2021663 000
0.02279 533278 181EURINTERNATIONAL BUSINESS MACHINES CORP 1.5% 23/05/2029276 000
0.242 803 1762 822 385EURINTESA SANPAOLO SPA FRN 17/04/20192 798 000
0.05589 328613 095EURINTESA SANPAOLO SPA FRN 19/04/2022602 000
0.01119 745121 309EURINTESA SANPAOLO SPA 1.125% 14/01/2020119 000
0.01103 088104 150EURINTESA SANPAOLO SPA 4% 20/05/2019100 000
0.566 464 9886 517 579EURJPMORGAN CHASE & CO 1.5% 26/10/20226 200 000
0.111 210 3741 207 512EURKBC BANK NV 0.125% 28/04/20211 200 000
0.01101 447101 434EURKBC BANK NV 0.375% 01/09/2022100 000
0.788 946 9478 832 894EURLA BANQUE POSTALE HOME LOAN SFH SA 0.875% 07/02/20288 900 000
0.01104 791106 545EURLA BANQUE POSTALE HOME LOAN SFH SA 1.875% 11/09/2020100 000
0.01100 083100 168EURLANDESBANK BADEN-WUERTTEMBERG 0.2% 13/12/2021100 000
0.05542 205538 460EURLINDE AG 2% 18/04/2023500 000
0.03374 457372 866EURLLOYDS BANK PLC 0.5% 11/04/2023370 000
0.01133 300134 900EURLLOYDS BANK PLC 4.875% 13/01/2023110 000
0.242 730 1822 734 816EURLLOYDS BANKING GROUP PLC FRN 15/01/20242 800 000
0.677 670 2637 690 060EURLLOYDS BANKING GROUP PLC FRN 21/06/20247 718 000
0.04509 360503 583EURLONDON STOCK EXCHANGE GROUP PLC 1.75% 19/09/2029500 000
0.02203 342203 446EURMCDONALD’S CORP 1% 15/11/2023200 000
0.242 694 6022 812 584EURMEDIOBANCA BANCA DI CREDITO FINANZIARIO SPA FRN 18/05/20222 779 000
0.141 551 2271 546 863EURMEDIOBANCA BANCA DI CREDITO FINANZIARIO SPA 1.375% 10/11/20251 534 000
0.475 401 0755 436 516EURMORGAN STANLEY FRN 08/11/20225 390 000
0.101 132 5661 136 494EURMORGAN STANLEY FRN 09/11/20211 137 000
0.637 215 0177 245 543EURMORGAN STANLEY FRN 27/01/20227 191 000
0.404 590 6674 615 090EURMORGAN STANLEY 1.875% 27/04/20274 502 000
0.222 487 0972 493 407EURNATIONAL AUSTRALIA BANK LTD FRN 19/04/20212 460 000
0.0162 16762 353EURNATIONAL AUSTRALIA BANK LTD 0.875% 20/01/202261 000
0.05590 182590 821EURNATIONWIDE BUILDING SOCIETY FRN 08/03/2026597 000
0.08860 124862 060EURNATIONWIDE BUILDING SOCIETY 4.625% 08/02/2021765 000
1.3415 318 22415 325 959EURNATWEST MARKETS PLC FRN 02/03/202015 317 000
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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)

0.222 547 2852 556 313EURNORDDEUTSCHE LANDESBANK GIROZENTRALE 0.625% 24/09/20182 543 000
0.576 507 3776 508 761EURNORDEA BANK AB FRN 05/06/20206 481 000
0.03395 186395 336EURNOVARTIS FINANCE SA 0.125% 20/09/2023400 000
0.262 994 2102 975 640EUROP MORTGAGE BANK 0.25% 13/03/20243 000 000
0.03350 144350 441EURORACLE CORP 3.125% 10/07/2025300 000
0.02201 224201 491EURORANGE SA 1% 12/05/2025200 000
0.02209 056209 192EURPHILIP MORRIS INTERNATIONAL INC 1.875% 03/03/2021200 000
0.03331 908332 372EURPHILIP MORRIS INTERNATIONAL INC 2.75% 19/03/2025300 000
0.03311 723311 855EURPROCTER & GAMBLE CO 1.125% 02/11/2023300 000
0.01166 394166 486EURPROCTER & GAMBLE CO 2% 05/11/2021156 000
0.01107 627107 284EURPROCTER & GAMBLE CO 2% 16/08/2022100 000
0.04401 588401 147EURPROCTER & GAMBLE CO 4.875% 11/05/2027300 000
0.111 308 0251 307 500EURPROGRAMA CEDULAS TDA FONDO DE TITULIZACION DE ACTIVOS 4.25%

10/04/2031
1 000 000

0.0173 06573 890EURRCI BANQUE SA FRN 12/01/202374 000
0.0191 34091 781EURRCI BANQUE SA FRN 12/04/202191 000
0.0014 04414 038EURRCI BANQUE SA 0.75% 26/09/202214 000
0.08955 966959 385EURRCI BANQUE SA 1.125% 30/09/2019943 000
0.02202 562202 816EURRENAULT SA 1% 08/03/2023200 000
0.091 010 5101 014 065EURRICHEMONT INTERNATIONAL HOLDING SA 1.5% 26/03/20301 000 000
0.01101 059101 187EURSAMPO OYJ 1.125% 24/05/2019100 000
0.01103 928103 984EURSANOFI 1.875% 04/09/2020100 000
0.627 099 1427 107 562EURSANTANDER UK GROUP HOLDINGS PLC FRN 27/03/20247 136 000
0.04500 903507 208EURSANTANDER UK GROUP HOLDINGS PLC 1.125% 08/09/2023500 000
0.252 905 0432 908 195EURSANTANDER UK PLC FRN 22/05/20192 892 000
0.04418 546418 572EURSCHNEIDER ELECTRIC SE 1.5% 08/09/2023400 000
0.283 224 9363 225 241EURSHELL INTERNATIONAL FINANCE BV FRN 15/09/20193 211 000
0.141 558 9441 543 656EURSNCF MOBILITES 4.375% 15/04/20261 200 000
0.273 105 8513 105 595EURSPAREBANK 1 BOLIGKREDITT AS 1.5% 12/06/20203 004 000
0.303 423 6983 424 174EURSPAREBANKEN VEST BOLIGKREDITT AS 0.125% 02/03/20213 400 000
0.252 890 0392 861 271EURSTADSHYPOTEK AB 0.75% 01/11/20272 900 000
0.869 863 1809 793 918EURSUMITOMO MITSUI FINANCIAL GROUP INC 1.546% 15/06/20269 633 000
0.04413 502413 526EURSVENSKA HANDELSBANKEN AB 1.125% 14/12/2022400 000
0.08873 508872 422EURSVERIGES SAKERSTALLDA OBLIGATIONER AB 0.375% 05/10/2020862 000
0.03320 222320 372EURTELEFONICA EMISIONES SAU 2.242% 27/05/2022300 000
0.03362 741362 717EURTHERMO FISHER SCIENTIFIC INC 0.75% 12/09/2024368 000
0.04501 013503 790EURTHERMO FISHER SCIENTIFIC INC 1.4% 23/01/2026500 000
0.121 332 8831 333 147EURTORONTO-DOMINION BANK FRN 08/09/20201 323 000
0.04507 863507 998EURTORONTO-DOMINION BANK 0.625% 08/03/2021500 000
0.01125 681125 960EURTOTAL CAPITAL SA 5.125% 26/03/2024100 000
0.01101 852101 870EURTOYOTA MOTOR CREDIT CORP 0.75% 21/07/2022100 000
0.799 066 3909 068 286EURUBS AG/LONDON FRN 05/09/20199 030 000
0.121 426 5751 429 415EURUBS AG/LONDON FRN 10/01/20201 420 000
0.394 489 0674 497 690EURUBS AG/LONDON FRN 23/04/20214 468 000
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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)

0.05625 737625 410EURUNICREDIT BANK AUSTRIA AG 1.375% 26/05/2021600 000
0.293 291 4053 329 895EURUNICREDIT SPA FRN 19/02/20203 287 000
0.02257 520257 756EURVEOLIA ENVIRONNEMENT SA 4.625% 30/03/2027200 000
0.192 178 5792 168 637EURVODAFONE GROUP PLC 2.2% 25/08/20262 057 000
0.202 287 0282 288 017EURVOLKSWAGEN BANK GMBH FRN 15/06/20212 300 000
0.091 000 9951 002 285EURVOLKSWAGEN LEASING GMBH FRN 06/07/20191 000 000
0.05609 499609 991EURVOLKSWAGEN LEASING GMBH 0.25% 05/10/2020609 000
0.273 114 0453 135 705EURVONOVIA FINANCE BV 1.625% 15/12/20203 000 000
0.263 012 1253 016 006EURWELLS FARGO & CO FRN 26/04/20212 993 000
0.08963 413978 393EURWELLS FARGO & CO 1% 02/02/20271 005 000
0.06691 831691 758EURWESTPAC BANKING CORP 0.25% 17/01/2022694 000
0.03395 522395 040EURWL BANK AG WESTFAELISCHE LANDSCHAFT BODENKREDITBANK 0.875%

18/01/2030
400 000

41.79478 246 670478 641 003Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.182 071 8002 070 666EURADIF - ALTA VELOCIDAD 3.5% 27/05/20241 800 000
0.0019 07518 887EURAFRICAN DEVELOPMENT BANK  0.25% 24/01/202419 000
0.202 298 8142 290 453EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2% 04/01/20222 111 406
0.01152 987153 060EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.25% 04/09/2020143 758.71
0.161 822 6691 831 258EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 3.75% 04/01/20191 781 925
0.091 012 3581 012 312EURBUNDESSCHATZANWEISUNGEN 0% 13/09/20191 003 830
0.01166 196167 134EURCAISSE D’AMORTISSEMENT DE LA DETTE SOCIALE 4% 25/10/2019157 000
0.091 031 5581 038 231EURCAISSE D’AMORTISSEMENT DE LA DETTE SOCIALE 4.25% 25/04/2020950 000
0.0033 61834 110EURCAISSE DE REFINANCEMENT DE L’HABITAT SA 3.3% 23/09/202229 509
0.0177 89178 342EURCAISSE DE REFINANCEMENT DE L’HABITAT SA 3.9% 18/01/202170 402
0.08944 725946 043EURCAISSE DE REFINANCEMENT DE L’HABITAT SA 3.9% 20/10/2023789 076
0.05520 450520 900EURCAISSE DE REFINANCEMENT DE L’HABITAT SA 5% 08/04/2019500 000
0.313 530 7863 580 588EURCANADA GOVERNMENT INTERNATIONAL BOND 3.5% 13/01/20203 324 000
0.03352 117348 598EURCOUNCIL OF EUROPE DEVELOPMENT BANK - EMTN - 0.375% 08/06/2026355 000
0.00776714EURDEUTSCHE BUNDESREPUBLIK COUPON STRIPS 0% 04/07/20441 016
0.566 439 2586 284 131EURDEUTSCHE BUNDESREPUBLIK INFLATION LINKED BOND FRN 15/04/20265 563 273
0.03390 937393 058EURDUTCH FUNGIBLE STRIP 0% 15/01/2019389 515
0.002 0222 027EURDUTCH FUNGIBLE STRIP 0% 15/01/20212 000
0.091 048 3681 053 589EURDUTCH FUNGIBLE STRIP 0% 15/01/20221 039 012
0.002 3432 355EURDUTCH FUNGIBLE STRIP 0% 15/01/20232 330
0.161 853 8181 866 336EURDUTCH FUNGIBLE STRIP 0% 15/01/20241 861 899
0.09990 851997 604EURDUTCH FUNGIBLE STRIP 0% 15/01/20251 007 900
0.131 451 2641 465 184EURDUTCH FUNGIBLE STRIP 0% 15/01/20261 498 450
0.343 874 1463 929 635EURDUTCH FUNGIBLE STRIP 0% 15/01/20274 064 337
0.0055 24058 935EURDUTCH FUNGIBLE STRIP 0% 15/01/202858 500
0.0029 08629 365EURDUTCH FUNGIBLE STRIP 0% 15/01/203031 500
0.121 391 9421 472 019EURDUTCH FUNGIBLE STRIP 0% 15/01/20331 598 500
0.0174 73478 198EURDUTCH FUNGIBLE STRIP 0% 15/01/203691 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)

0.131 436 9481 437 900EUREUROFIMA 3.125% 15/11/20221 270 000
0.0166 06265 555EUREUROPEAN FINANCIAL STABILITY FACILITY 0.125% 17/10/202366 000
0.171 978 4501 955 100EUREUROPEAN FINANCIAL STABILITY FACILITY 0.2% 28/04/20252 000 000
0.007 0477 053EUREUROPEAN FINANCIAL STABILITY FACILITY 0.375% 11/10/20247 000
0.0041 05641 124EUREUROPEAN FINANCIAL STABILITY FACILITY 1.25% 31/07/201841 000
0.192 182 1502 181 000EUREUROPEAN FINANCIAL STABILITY FACILITY 1.75% 27/06/20242 000 000
0.01131 323130 329EUREUROPEAN FINANCIAL STABILITY FACILITY 2.75% 03/12/2029109 000
0.9610 937 53710 919 987EUREUROPEAN FINANCIAL STABILITY FACILITY 3% 04/09/20348 667 000
0.465 302 6535 281 413EUREUROPEAN INVESTMENT BANK - GMTN - 0% 15/03/20245 350 000
1.0511 982 58111 802 638EUREUROPEAN INVESTMENT BANK 1% 14/03/203111 901 000
0.0157 33657 184EUREUROPEAN INVESTMENT BANK 2.25% 14/10/202252 000
0.121 410 1631 434 775EUREUROPEAN INVESTMENT BANK 2.75% 15/09/20251 205 000
0.01144 459142 728EUREUROPEAN INVESTMENT BANK 5.625% 15/02/202899 520
2.0022 843 34822 843 222EUREUROPEAN STABILITY MECHANISM 0% 18/10/202222 767 192
0.879 960 9799 906 862EUREUROPEAN STABILITY MECHANISM 0.75% 15/03/20279 856 110
0.01101 864102 657EUREUTELSAT SA 1.125% 23/06/2021100 000
0.06741 341731 016EURFINLAND GOVERNMENT BOND 0.5% 15/04/2026730 000
0.091 047 7351 033 650EURFINLAND GOVERNMENT BOND 0.875% 15/09/20251 000 000
0.0040 03139 769EURFINLAND GOVERNMENT BOND 1.625% 15/09/202237 000
0.111 210 7941 209 390EURFMS WERTMANAGEMENT 0% 20/10/20201 200 000
0.04479 513479 138EURFRENCH REPUBLIC GOVERNMENT BOND OAT FRN 25/07/2020350 000
9.07103 847 250103 207 543EURFRENCH REPUBLIC GOVERNMENT BOND OAT FRN 25/07/202283 039 558
0.283 233 2613 139 166EURFRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0%

25/04/2025
3 270 959

0.00804765EURFRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0%
25/04/2038

1 047

9.10104 252 818102 498 125EURFRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0%
25/04/2041

145 695 044.36

0.00650622EURFRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0%
25/04/2045

1 000

0.00864847EURFRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0%
25/10/2032

1 000

0.323 607 3443 532 776EURFRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0%
25/10/2038

4 732 433

0.04423 595411 387EURFRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0%
25/11/2024

426 107

0.02210 165210 800EURGEMEINSAME DEUTSCHE BUNDESLAENDER 3.5% 07/10/2019200 000
0.323 640 3663 645 426EURINSTITUTO DE CREDITO OFICIAL 4.75% 30/04/20203 340 000
0.475 422 7605 654 152EURITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/02/20246 109 360
0.414 710 7354 919 254EURITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/02/20255 508 375
0.364 084 2134 288 798EURITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/02/20275 162 375
0.323 623 0323 844 253EURITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/02/20284 802 375
0.374 212 2124 452 003EURITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/02/20295 768 375
0.313 519 5113 761 181EURITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/02/20325 459 611
0.0046 73548 764EURITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/08/202453 636
0.374 215 1864 484 833EURITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/08/20295 916 549
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166The 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)

0.354 046 2734 303 148EURITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/08/20336 589 914
0.657 449 0027 452 403EURITALY BUONI POLIENNALI DEL TESORO FRN 15/09/20187 103 000
2.3126 381 84826 558 271EURITALY BUONI POLIENNALI DEL TESORO FRN 15/09/202621 095 000
0.0186 61689 334EURITALY BUONI POLIENNALI DEL TESORO 0.35% 01/11/202189 000
0.03374 235382 160EURITALY BUONI POLIENNALI DEL TESORO 0.65% 01/11/2020376 000
0.03305 937310 896EURITALY BUONI POLIENNALI DEL TESORO 0.7% 01/05/2020306 000
0.424 808 3205 005 542EURITALY BUONI POLIENNALI DEL TESORO 0.95% 15/03/20234 979 000
0.09973 658957 696EURITALY BUONI POLIENNALI DEL TESORO 1.2% 01/04/2022982 000
0.525 976 9426 195 860EURITALY BUONI POLIENNALI DEL TESORO 1.45% 15/09/20226 009 000
0.00945928EURITALY BUONI POLIENNALI DEL TESORO 1.6% 01/06/20261 000
0.01151 280162 232EURITALY BUONI POLIENNALI DEL TESORO 2.25% 01/09/2036169 000
0.01132 099136 000EURITALY BUONI POLIENNALI DEL TESORO 3.5% 01/03/2030125 000
0.0026 94827 505EURITALY BUONI POLIENNALI DEL TESORO 3.75% 01/08/202125 000
0.03395 138427 209EURITALY BUONI POLIENNALI DEL TESORO 4% 01/02/2037351 000
0.819 212 8169 324 626EURITALY BUONI POLIENNALI DEL TESORO 4.5% 01/03/20198 953 000
0.455 168 5205 389 646EURITALY BUONI POLIENNALI DEL TESORO 5% 01/03/20224 588 000
0.0173 80878 331EURITALY BUONI POLIENNALI DEL TESORO 5% 01/03/202563 000
0.131 485 1661 609 361EURITALY BUONI POLIENNALI DEL TESORO 5.25% 01/11/20291 208 484
0.06712 749732 101EURITALY BUONI POLIENNALI DEL TESORO 5.5% 01/09/2022617 000
0.06668 746661 417EURKINGDOM OF BELGIUM GOVERNMENT BOND COUPON STRIP 0%

22/06/2031
761 267

0.02257 249258 737EURKINGDOM OF BELGIUM GOVERNMENT BOND 4% 28/03/2019248 806
0.03313 658313 022EURKINGDOM OF BELGIUM GOVERNMENT BOND 4% 28/03/2022269 000
0.111 226 1641 225 963EURKOMMUNEKREDIT 0.25% 15/05/20231 217 000
0.738 315 1288 304 049EURKREDITANSTALT FUER WIEDERAUFBAU - GMTN - 0.625% 22/02/20278 237 000
0.151 699 5681 700 384EURKREDITANSTALT FUER WIEDERAUFBAU 0% 25/05/20211 682 000
0.04453 803451 220EURKREDITANSTALT FUER WIEDERAUFBAU 0% 28/04/2022450 000
0.06668 981668 771EURKREDITANSTALT FUER WIEDERAUFBAU 0.125% 15/01/2024667 000
3.3938 848 50538 859 764EURKREDITANSTALT FUER WIEDERAUFBAU 0.25% 30/06/202538 832 000
1.2314 043 43413 905 881EURKREDITANSTALT FUER WIEDERAUFBAU 0.375% 09/03/202614 048 000
2.5228 811 60128 517 662EURKREDITANSTALT FUER WIEDERAUFBAU 0.375% 23/04/202528 575 000
0.788 938 0118 808 029EURKREDITANSTALT FUER WIEDERAUFBAU 0.375% 23/04/20309 402 000
0.04408 950400 791EURKREDITANSTALT FUER WIEDERAUFBAU 1.375% 31/07/2035393 000
1.5317 457 52417 465 083EURKREDITANSTALT FUER WIEDERAUFBAU 2.125% 15/08/202315 748 000
0.03288 930290 065EURKREDITANSTALT FUER WIEDERAUFBAU 3.875% 21/01/2019282 000
0.374 258 7194 237 229EURLANDWIRTSCHAFTLICHE RENTENBANK 1.25% 20/05/20224 032 000
0.212 375 6712 413 592EURLANDWIRTSCHAFTLICHE RENTENBANK 1.625% 01/10/20192 313 000
0.182 008 9601 993 280EURMUENCHENER HYPOTHEKENBANK EG 0.625% 23/10/20262 000 000
0.003 9643 943EURNETHERLAND GOVERNMENT STRIP 0% 15/01/20253 991
0.0022 03021 113EURNETHERLANDS GOVERNMENT BOND PRINCIPAL STRIP 0% 15/01/203725 736
0.04463 403464 634EURNETHERLANDS GOVERNMENT BOND 3.5% 15/07/2020426 781
0.03289 521288 160EURNETHERLANDS GOVERNMENT BOND 7.5% 15/01/2023213 080
0.182 115 3412 087 852EURPROVINCE OF ONTARIO CANADA 0.625% 17/04/20252 100 000
0.182 053 9802 027 210EURPROVINCE OF ONTARIO CANADA 0.875% 21/01/20252 000 000
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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)

0.637 243 9147 292 578EURPROVINCE OF ONTARIO CANADA 4.75% 23/04/20196 952 000
0.02222 598221 122EURPROVINCE OF QUEBEC CANADA 2.375% 22/01/2024200 000
0.0179 04678 062EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 0% 20/09/202278 000
0.08933 891919 869EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 0.75% 20/10/2026906 000
0.121 381 2541 374 985EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 1.2% 20/10/20251 291 000
0.01104 393103 418EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 1.75% 20/10/202395 000
0.657 385 9507 371 944EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 3.4% 22/11/20226 349 000
0.01124 623124 048EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 3.65% 20/04/2022108 000
0.212 433 5202 455 535EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 4.35% 15/03/20192 352 000
0.02201 554203 350EURSLOVAKIA GOVERNMENT BOND 1.5% 28/11/2018200 000
0.006 2666 259EURSLOVAKIA GOVERNMENT BOND 3.375% 15/11/20245 251
0.232 672 8402 628 111EURSNCF RESEAU EPIC 3.3% 18/12/20422 000 000
0.829 388 6709 267 380EURSNCF 2.625% 29/12/20258 100 000
0.02201 644193 247EURSPAIN GOVERNMENT BOND PRINCIPAL STRIP 0% 21/01/2037300 000
0.01100 398100 412EURSPAIN GOVERNMENT BOND PRINCIPAL STRIP 0% 30/04/2020100 000
0.0182 10780 626EURSPAIN GOVERNMENT BOND PRINCIPAL STRIP 0% 30/07/2030100 000
0.323 609 5763 606 696EURSPAIN GOVERNMENT BOND PRINCIPAL STRIP 0% 31/10/20203 600 000
0.0195 79393 972EURSPAIN GOVERNMENT BOND PRINCIPAL STRIP 0% 31/10/2024100 000
0.04481 531482 259EURSPAIN GOVERNMENT BOND 0.4% 30/04/2022476 000
0.212 429 5302 425 741EURSPAIN GOVERNMENT BOND 0.45% 31/10/20222 404 000
0.02248 101248 558EURSPAIN GOVERNMENT BOND 0.75% 30/07/2021242 000
0.02223 820224 222EURSPAIN GOVERNMENT BOND 1.6% 30/04/2025212 000
0.03387 479380 604EURSPAIN GOVERNMENT BOND 2.35% 30/07/2033365 000
0.485 445 0345 455 756EURSPAIN GOVERNMENT BOND 2.75% 31/10/20244 820 000
0.0182 88282 922EURSTATE OF BERLIN GERMANY 0.75% 08/09/202380 000
0.02196 396196 619EURSTATE OF BERLIN GERMANY 4.25% 25/04/2022168 000
0.778 857 7448 767 591EURSTATE OF HESSE 0.25% 10/06/20258 904 000
0.616 999 3057 005 028EURSTATE OF HESSE 0.375% 10/03/20226 854 000
1.3115 034 13714 888 083EURSTATE OF HESSE 0.375% 10/03/202314 762 000
0.333 780 6033 781 250EURSTATE OF LOWER SAXONY 0% 10/01/20223 753 000
0.04468 259465 141EURSTATE OF NORTH RHINE-WESTPHALIA GERMANY 0.5% 16/04/2026467 000
0.04425 312416 826EURUNEDIC ASSEO 1.25% 28/03/2027400 000

55.75637 877 011637 080 231Total Supranationals, Governments and Local Public Authorities, Debt Instruments

1 115 721 234 1 116 123 681 97.54
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

1 115 721 234 1 116 123 681 97.54Total Investments
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55.75Governments 26.63France
30.49Banks 17.06Germany
7.19Financial Services 10.38United Kingdom
0.82Beverages 9.89Italy
0.51Automobiles & Parts 6.89Luxembourg
0.48Fixed Line Telecommunications 6.87United States of America
0.38Oil & Gas Producers 5.22Netherlands
0.27Chemicals 3.29Spain
0.27Real Estate Investment & Services 2.11Norway
0.24Industrial Transportation 1.91Australia
0.19Mobile Telecommunications 1.66Canada
0.16Gas, Water & Multiutilities 1.17Austria
0.12Construction & Materials 0.93Sweden
0.11General Industrials 0.86Japan
0.10Pharmaceuticals & Biotechnology 0.64Ireland
0.09Personal Goods 0.53Guernsey
0.08Health Care Equipment & Services 0.46Finland
0.06Nonlife Insurance 0.35Belgium
0.06Software & Computer Services 0.28Switzerland
0.05Tobacco 0.20Jersey
0.04Electronic & Electrical Equipment 0.19Denmark
0.03Electricity 0.02Slovakia
0.03Technology Hardware & Equipment 97.54
0.02Travel, Leisure & Catering

97.54
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Bonds

0.0039 93039 971USDABBOTT LABORATORIES 3.875% 15/09/202540 000
0.0199 26399 251USDALEXANDRIA REAL ESTATE EQUITIES INC 2.75% 15/01/2020100 000
0.0050 08450 075USDALEXANDRIA REAL ESTATE EQUITIES INC 4.5% 30/07/202950 000
0.009 8369 840USDAMGEN INC 2.125% 01/05/202010 000
0.04453 295455 154USDANHEUSER-BUSCH INBEV WORLDWIDE INC FRN 12/01/2024449 000
0.253 169 9713 171 036USDAPPLE INC FRN 11/05/20223 145 000
0.02289 936293 683USDARCONIC INC 5.125% 01/10/2024292 000
0.0025 26125 410USDAT&T INC 3.875% 15/08/202125 000
0.01100 841100 817USDAVALONBAY COMMUNITIES INC 3.625% 01/10/2020100 000
0.05599 940601 707USDBANCO SANTANDER SA FRN 12/04/2023600 000
0.03353 810354 464USDBANK NEDERLANDSE GEMEENTEN NV - REGS - 1.625% 19/04/2021366 000
1.5118 918 24418 971 812USDBANK OF AMERICA CORP FRN 05/02/202619 282 000
2.0025 094 08225 168 472USDBANK OF AMERICA CORP FRN 05/03/202425 173 000
0.04470 018471 403USDBANK OF AMERICA CORP FRN 20/12/2028500 000
0.283 526 2383 530 073USDBANK OF AMERICA CORP FRN 21/07/20213 511 000
1.1414 201 66314 206 397USDBANK OF AMERICA CORP FRN 24/04/202314 055 000
0.01174 329174 643USDBANK OF MONTREAL FRN 13/04/2021174 000
0.668 245 0308 247 745USDBANK OF MONTREAL FRN 15/06/20208 220 000
0.02229 214229 461USDBANK OF NOVA SCOTIA FRN 20/04/2021229 000
0.04474 658474 640USDBECTON DICKINSON & CO 3.70% 06/06/2027500 000
1.2916 095 97616 116 621USDBECTON DICKINSON AND CO FRN 06/06/202216 003 000
0.0168 46068 249USDBERKSHIRE HATHAWAY INC 3.125% 15/03/202671 000
0.02207 938209 647USDBNP PARIBAS SA 5% 15/01/2021200 000
0.03400 314400 462USDBP CAPITAL MARKETS PLC FRN 14/08/2018400 000
0.313 901 6183 912 374USDBPCE SA - 144A - FRN 22/05/20223 845 000
1.2715 816 45015 817 400USDCANADIAN IMPERIAL BANK OF COMMERCE FRN 05/10/202015 814 000
0.121 533 8031 533 752USDCAPITAL ONE FINANCIAL CORP FRN 09/03/20221 527 000
0.091 083 5091 084 338USDCHARLES SCHWAB CORP FRN 21/05/20211 083 000
0.03348 885349 640USDCREDIT AGRICOLE FRN 24/04/2023349 000
0.04492 725494 555USDCREDIT SUISSE NEW YORK BRANCH 3.625% 09/09/2024500 000
0.779 566 5809 573 725USDCVS HEALTH CORP FRN 09/03/20209 526 000
0.192 394 2322 396 660USDCVS HEALTH CORP FRN 09/03/20212 380 000
0.07919 143924 050USDDEUTSCHE BANK AG FRN 18/01/2019918 000
0.232 827 8442 857 408USDDEUTSCHE BANK AG/NEW YORK NY FRN 13/07/20202 852 000
0.303 781 3033 843 962USDDEUTSCHE BANK AG/NEW YORK NY FRN 22/01/20213 858 000
0.8110 069 26010 071 973USDDOLLAR TREE INC FRN 17/04/202010 044 000
0.172 088 4262 096 046USDDXC TECHNOLOGY CO FRN 01/03/20212 083 000
0.202 496 6772 498 444USDENBRIDGE INC FRN 15/06/20202 486 000
0.0049 87550 462USDENERGY TRANSFER PARTNERS LP 4.75% 15/01/202650 000
0.04439 162438 409USDEXPORT DEVELOPMENT CANADA - 144A - 0.875% 27/08/2018440 000
0.03320 130319 563USDEXPORT DEVELOPMENT CANADA 1.625% 17/01/2020325 000
0.0019 06018 894USDFEDEX CORP 3.3% 15/03/202720 000
0.243 019 2893 027 583USDFORD MOTOR CREDIT CO LLC FRN 03/08/20223 005 000
0.141 795 2361 797 129USDFORD MOTOR CREDIT CO LLC FRN 28/03/20221 771 000
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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)

0.0165 06365 128USDGENERAL MILLS INC FRN 16/04/202165 000
0.04451 117451 164USDGENERAL MOTORS FINANCIAL CO INC FRN 09/04/2021449 000
0.121 539 5741 538 991USDGLAXOSMITHKLINE CAPITAL PLC FRN 14/05/20211 535 000
0.486 034 3206 043 260USDGOLDMAN SACHS GROUP INC FRN 05/06/20236 000 000
0.759 296 2909 320 233USDGOLDMAN SACHS GROUP INC FRN 23/02/20239 323 000
0.668 245 2378 266 856USDGOLDMAN SACHS GROUP INC FRN 31/10/20228 244 000
0.03402 784405 935USDHCA INC 5.25% 15/06/2026404 000
1.0012 450 52312 457 610USDHSBC HOLDINGS PLC FRN 18/05/202112 432 000
0.111 362 5171 362 776USDHSBC HOLDINGS PLC FRN 18/05/20241 366 000
0.02200 976203 037USDHSBC HOLDINGS PLC 4.3% 08/03/2026200 000
0.03401 972401 273USDIBM CREDIT LLC FRN 20/01/2021400 000
0.0198 22798 291USDINTERNATIONAL BUSINESS MACHINES CORP 2.875% 09/11/2022100 000
0.0198 73799 308USDINTERNATIONAL BUSINESS MACHINES CORP 3.45% 19/02/2026100 000
0.0025 06325 150USDKINDER MORGAN ENERGY PARTNERS LP 3.95% 01/09/202225 000
0.03372 584372 716USDKRAFT HEINZ FOODS CO FRN 10/02/2021372 000
0.003 8253 807USDLANDESKREDITBANK BADEN-WUERTTEMBERG FOERDERBANK 1.375%

21/07/2021
4 000

0.0174 38374 808USDLINN ENERGY LLC 3% 15/03/202275 000
0.02285 878287 349USDLLYODS BANKING GRP PLC VAR 07/11/2023300 000
0.04503 343501 233USDMAPLE ESCROW SUBSIDIARY INC 4.597% 25/05/2028500 000
0.0197 04297 462USDMERCK & CO INC 2.4% 15/09/2022100 000
0.0195 73196 106USDMERCK & CO INC 2.75% 10/02/2025100 000
1.3617 012 32117 022 486USDMITSUBISHI UFJ FINANCIAL GROUP INC FRN 25/07/202216 941 000
0.06796 896825 524USDMITSUBISHI UFJ FINANCIAL GROUP INC 3.85% 01/03/2026800 000
1.4117 668 36117 690 606USDMIZUHO FINANCIAL GROUP INC FRN 11/09/202217 567 000
0.0048 66648 696USDNATIONAL RURAL UTILITIES COOPERATIVE FINANCE CORP 3.4%

07/02/2028
50 000

0.222 790 2282 790 858USDNORDDEUTSCHE LANDESBANK GIROZENTRALE 2% 05/02/20192 800 000
0.0198 94198 781USDPFIZER INC 3% 15/06/2023100 000
0.0196 21295 890USDPFIZER INC 3% 15/12/2026100 000
0.01100 287100 084USDPFIZER INC 3.4% 15/05/2024100 000
0.06792 614792 591USDPHILLIPS 66 4.3% 01/04/2022768 000
0.02197 846198 526USDQVC INC 4.375% 15/03/2023200 000
0.0196 06296 196USDROYAL BANK OF CANADA FRN 30/04/202196 000
0.03315 560314 457USDROYAL BANK OF CANADA 2.3% 22/03/2021322 000
0.0173 59573 689USDROYAL BANK OF CANADA 2.35% 30/10/202075 000
0.0024 56324 607USDROYAL BANK OF CANADA 2.5% 19/01/202125 000
0.384 714 0374 711 655USDSEMPRA ENERGY FRN 15/01/20214 699 000
0.0048 47748 412USDSHELL INTERNATIONAL FINANCE BV 1.875% 10/05/202150 000
0.0169 41669 616USDSHELL INTERNATIONAL FINANCE BV 2.5% 12/09/202675 000
0.0171 40971 457USDSHELL INTERNATIONAL FINANCE BV 2.875% 10/05/202675 000
0.0027 07527 253USDSHELL INTERNATIONAL FINANCE BV 3.4% 12/08/202327 000
0.03312 464314 025USDSTANDARD INDUSTRIES INC/NJ - 144A - 5.375% 15/11/2024316 000
0.03312 527316 200USDSTANDARD INDUSTRIES INC/NJ - 144A - 6% 15/10/2025310 000
0.465 781 3515 781 411USDSUMITOMO MITSUI FINANCIAL GROUP INC FRN 18/10/20225 772 000
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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)

0.02273 690271 625USDSUMITOMO MITSUI FINANCIAL GROUP INC 2.632% 14/07/2026300 000
0.0195 65895 707USDTIME WARNER ENTERTAINMENT CO LP 8.375% 15/03/202382 000
0.091 127 5181 127 181USDUBS AG/LONDON - REGS - FRN 08/06/20201 124 000
0.0172 08770 839USDUS BANCORP 3.15% 27/04/202775 000
0.212 651 5242 651 933USDUS BANK NA/CINCINNATI OH FRN 26/04/20212 650 000
0.485 920 6615 921 341USDVULCAN MATERIALS CO FRN 01/03/20215 912 000
0.597 413 2917 426 657USDWELLS FARGO & CO FRN 11/02/20227 344 000
0.06777 647777 015USDWELLS FARGO & CO FRN 24/01/2023766 000
0.0173 86474 021USDWESTPAC BANKING CORP 2.6% 23/11/202075 000
0.0168 75969 305USDWESTPAC BANKING CORP 2.7% 19/08/202675 000
0.0171 92972 448USDWESTPAC BANKING CORP 3.35% 08/03/202775 000
0.01119 574120 600USDWESTPAC BANKING CORP 3.4% 25/01/2028125 000
0.02191 001192 048USDZIMMER BIOMET HOLDINGS INC 3.55% 01/04/2025200 000

21.56268 672 835269 133 633Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

1.5018 643 81118 636 518USDAFRICAN DEVELOPMENT BANK 1% 15/05/201918 880 000
0.00956957USDASIAN DEVELOPMENT BANK 1.75% 13/09/20221 000
0.06713 054712 452USDASIAN DEVELOPMENT BANK 1.875% 12/04/2019716 000
0.0039 95939 938USDASIAN DEVELOPMENT BANK 1.875% 23/10/201840 000
0.04482 476478 109USDASIAN DEVELOPMENT BANK 2% 24/04/2026518 000
0.242 928 8922 929 061USDASIAN DEVELOPMENT BANK 2.125% 19/03/20253 086 000
0.162 014 6982 006 130USDASIAN DEVELOPMENT BANK 2.125% 24/11/20212 062 000
0.01113 726112 423USDASIAN DEVELOPMENT BANK 2.625% 12/01/2027117 000
0.222 685 7952 681 863USDASIAN DEVELOPMENT BANK 2.75% 17/03/20232 703 000
0.03421 337421 244USDBANK NEDERLANDSE GEMEENTEN NV - REGS - 1.875% 11/06/2019424 000
0.05605 049603 761USDCOUNCIL OF EUROPE DEVELOPMENT BANK 1.625% 16/03/2021624 000
0.06773 862774 176USDCOUNCIL OF EUROPE DEVELOPMENT BANK 1.75% 14/11/2019783 000
0.232 855 8772 855 210USDEUROPEAN INVESTMENT BANK 1.125% 15/08/20192 900 000
0.516 392 7536 387 116USDEUROPEAN INVESTMENT BANK 1.25% 16/12/20196 517 000
1.7722 096 21922 060 821USDEUROPEAN INVESTMENT BANK 1.625% 14/08/202022 592 000
0.07855 111854 986USDEUROPEAN INVESTMENT BANK 1.75% 17/06/2019861 000
0.799 847 6029 846 861USDEUROPEAN INVESTMENT BANK 1.875% 15/03/20199 881 000
3.5544 241 04244 204 076USDEUROPEAN INVESTMENT BANK 2.375% 13/05/202144 770 000
0.121 487 3481 485 809USDEUROPEAN INVESTMENT BANK 2.5% 15/03/20231 516 000
0.131 580 7871 588 743USDEUROPEAN INVESTMENT BANK 3.25% 29/01/20241 560 000
0.04490 041486 508USDFMS WERTMANAGEMENT AOER 2.75% 06/03/2023494 000
7.8097 209 06790 449 153EURFRENCH REPUBLIC GOVERNMENT BOND OAT FRN 25/07/202472 000 000
0.445 451 2635 449 573USDINTER-AMERICAN DEVELOPMENT BANK 1.125% 12/09/20195 543 000
0.506 195 8176 191 256USDINTER-AMERICAN DEVELOPMENT BANK 1.875% 16/06/20206 291 000
0.091 161 1831 183 247USDINTER-AMERICAN DEVELOPMENT BANK 2.125% 15/01/20251 221 000
0.313 838 8603 836 007USDINTER-AMERICAN DEVELOPMENT BANK 2.125% 18/01/20223 936 000
2.1927 253 49227 243 522USDINTERNATIONAL BANK FOR RECONSTRUCTION & DEVELOPMENT 1.25%

26/07/2019
27 607 000
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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)

0.374 576 5544 574 763USDINTERNATIONAL BANK FOR RECONSTRUCTION & DEVELOPMENT 1.625%
09/03/2021

4 712 000

2.0725 786 46325 778 288USDINTERNATIONAL BANK FOR RECONSTRUCTION & DEVELOPMENT 2.125%
01/11/2020

26 122 000

0.01140 096140 055USDINTERNATIONAL FINANCE CORP FRN 15/12/2020140 000
0.516 317 0886 261 694EURIRELAND GOVERNMENT BOND 5.9% 18/10/20195 000 000
8.52106 102 754102 968 086EURITALY BUONI POLIENNALI DEL TESORO FRN 15/09/202370 500 000
0.222 688 8442 692 739USDJAPAN BANK FOR INTERNATIONAL COOPERATION/JAPAN 2.125%

10/02/2025
2 875 000

0.111 334 8921 333 660USDKREDITANSTALT FUER WIEDERAUFBAU 1.625% 15/03/20211 376 000
0.647 957 0447 920 139USDKREDITANSTALT FUER WIEDERAUFBAU 2% 02/05/20258 474 000
0.243 002 3463 000 774USDKREDITANSTALT FUER WIEDERAUFBAU 2.125% 07/03/20223 082 000
0.364 521 9034 516 288USDKREDITANSTALT FUER WIEDERAUFBAU 2.125% 17/01/20234 679 000
0.334 168 9584 161 214USDKREDITANSTALT FUER WIEDERAUFBAU 2.5% 20/11/20244 290 000
0.07909 364909 886USDKREDITANSTALT FUER WIEDERAUFBAU 2.75% 01/10/2020909 000
1.2115 090 78215 075 928USDKREDITANSTALT FUER WIEDERAUFBAU 2.75% 15/07/202015 080 000
0.556 797 1066 799 766USDKREDITANSTALT FUER WIEDERAUFBAU 4.875% 17/06/20196 649 000
0.435 299 2655 326 906USDLANDWIRTSCHAFTLICHE RENTENBANK 1.875% 22/01/20205 362 000
0.242 966 6502 941 284USDPROVINCE OF ALBERTA CANADA 3.3% 15/03/20282 972 000
0.111 368 4571 360 354USDPROVINCE OF BRITISH COLUMBIA CANADA 2% 23/10/20221 424 000
0.799 895 1219 894 520USDPROVINCE OF ONTARIO CANADA 1.25% 17/06/201910 022 000
2.1727 050 99226 858 888USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/202625 765 700
4.2252 599 88951 589 933USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/202852 872 800
0.03376 347361 907USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/02/2045363 000
0.151 901 7921 896 322USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/04/20201 796 200
0.02208 839205 403USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/04/2028106 000
0.141 785 7141 755 461USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/07/20251 718 900
1.8022 459 16422 323 783USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/07/202622 404 000
6.4780 660 47679 595 973USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/07/202780 854 500
0.182 293 5292 292 843USDUNITED STATES TREASURY NOTE/BOND 1.125% 31/05/20192 318 800
0.05574 468574 052USDUNITED STATES TREASURY NOTE/BOND 1.375% 30/11/2018576 100
0.0029 15829 129USDUNITED STATES TREASURY NOTE/BOND 1.5% 28/02/201929 300
0.06733 061733 095USDUNITED STATES TREASURY NOTE/BOND 1.5% 31/05/2019738 600
0.01184 687184 702USDUNITED STATES TREASURY NOTE/BOND 1.625% 31/07/2019186 200
0.313 890 9383 991 875USDUNITED STATES TREASURY NOTE/BOND 1.875% 31/01/20224 000 000
1.5619 389 88819 136 404USDUNITED STATES TREASURY NOTE/BOND 2.25% 15/11/202420 038 800
0.8810 952 09910 821 287USDUNITED STATES TREASURY NOTE/BOND 2.5% 15/05/202411 125 500
11.88148 046 324142 453 617USDUNITED STATES TREASURY NOTE/BOND 2.875% 15/11/2046150 923 300
1.8923 562 16423 143 631USDUNITED STATES TREASURY NOTE/BOND 5.25% 15/11/202819 410 200
4.4855 867 32454 228 420USDUSA T-BONDS 2.50% 15/02/204661 340 000

73.99921 870 617901 352 589Total Supranationals, Governments and Local Public Authorities, Debt Instruments

1 170 486 222 1 190 543 452 95.55
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

1 170 486 222 1 190 543 452 95.55Total Investments
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73.99Governments 56.20United States of America
11.81Banks 8.51Italy
2.40General Industrials 8.24France
2.35Financial Services 7.17Luxembourg
1.86Construction & Materials 4.28Germany
0.96Food & Drug Retailers 3.55Japan
0.82General Retailers 3.41Canada
0.46Oil & Gas Producers 1.50Ivory Coast
0.25Technology Hardware & Equipment 1.31United Kingdom
0.22Software & Computer Services 0.72Philippines
0.20Oil Equipment, Services & Distribution 0.51Ireland
0.06Health Care Equipment & Services 0.08Netherlands
0.04Beverages 0.05Spain
0.04Food Producers 0.02Australia
0.04Pharmaceuticals & Biotechnology 95.55
0.02Industrial Metals & Mining
0.02Real Estate Investment Trusts
0.01Media

95.55

MULTI UNITS LUXEMBOURG
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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

0.77872 054874 965USDUNITED STATES TREASURY NOTE/BOND 0.75% 15/07/2019886 600
0.77870 530874 129USDUNITED STATES TREASURY NOTE/BOND 0.75% 15/08/2019886 600
0.77874 340877 774USDUNITED STATES TREASURY NOTE/BOND 0.875% 15/06/2019886 600
0.77870 461875 550USDUNITED STATES TREASURY NOTE/BOND 0.875% 15/09/2019886 600
0.931 054 1421 059 346USDUNITED STATES TREASURY NOTE/BOND 0.875% 31/07/20191 071 300
0.77870 530877 208USDUNITED STATES TREASURY NOTE/BOND 1% 15/10/2019886 600
0.77869 284873 442USDUNITED STATES TREASURY NOTE/BOND 1% 15/11/2019886 600
0.931 057 1561 062 813USDUNITED STATES TREASURY NOTE/BOND 1% 30/06/20191 071 300
0.931 052 6361 060 397USDUNITED STATES TREASURY NOTE/BOND 1% 30/09/20191 071 300
0.921 049 7071 054 834USDUNITED STATES TREASURY NOTE/BOND 1% 30/11/20191 071 300
0.931 054 0591 061 021USDUNITED STATES TREASURY NOTE/BOND 1% 31/08/20191 071 300
1.071 208 8021 211 272USDUNITED STATES TREASURY NOTE/BOND 1.125% 28/02/20211 256 000
0.921 044 7691 054 354USDUNITED STATES TREASURY NOTE/BOND 1.125% 30/04/20201 071 300
0.921 045 9401 054 796USDUNITED STATES TREASURY NOTE/BOND 1.125% 31/03/20201 071 300
0.931 059 7501 065 981USDUNITED STATES TREASURY NOTE/BOND 1.125% 31/05/20191 071 300
0.931 050 2091 056 845USDUNITED STATES TREASURY NOTE/BOND 1.125% 31/12/20191 071 300
0.921 049 4561 058 025USDUNITED STATES TREASURY NOTE/BOND 1.25% 29/02/20201 071 300
0.84950 145954 181USDUNITED STATES TREASURY NOTE/BOND 1.25% 30/06/2019960 500
1.071 211 2551 207 774USDUNITED STATES TREASURY NOTE/BOND 1.25% 31/03/20211 256 000
0.84951 195955 478USDUNITED STATES TREASURY NOTE/BOND 1.25% 31/05/2019960 500
0.84947 743953 797USDUNITED STATES TREASURY NOTE/BOND 1.25% 31/08/2019960 500
0.931 054 6451 061 769USDUNITED STATES TREASURY NOTE/BOND 1.25% 31/10/20191 071 300
0.77871 777879 291USDUNITED STATES TREASURY NOTE/BOND 1.375% 15/01/2020886 600
0.77870 877878 693USDUNITED STATES TREASURY NOTE/BOND 1.375% 15/02/2020886 600
0.76864 297873 837USDUNITED STATES TREASURY NOTE/BOND 1.375% 15/09/2020886 600
0.77872 816879 745USDUNITED STATES TREASURY NOTE/BOND 1.375% 15/12/2019886 600
1.121 269 2611 280 672USDUNITED STATES TREASURY NOTE/BOND 1.375% 29/02/20201 293 000
1.121 266 8371 280 247USDUNITED STATES TREASURY NOTE/BOND 1.375% 30/04/20201 293 000
1.071 214 0031 215 277USDUNITED STATES TREASURY NOTE/BOND 1.375% 30/04/20211 256 000
0.84948 119952 944USDUNITED STATES TREASURY NOTE/BOND 1.375% 30/09/2019960 500
1.111 259 5641 271 750USDUNITED STATES TREASURY NOTE/BOND 1.375% 30/09/20201 293 000
0.931 052 9711 062 309USDUNITED STATES TREASURY NOTE/BOND 1.375% 31/01/20201 071 300
1.101 253 9071 255 188USDUNITED STATES TREASURY NOTE/BOND 1.375% 31/01/20211 293 000
1.121 268 0491 280 649USDUNITED STATES TREASURY NOTE/BOND 1.375% 31/03/20201 293 000
0.921 048 3681 058 647USDUNITED STATES TREASURY NOTE/BOND 1.375% 31/05/20201 071 300
0.84950 295956 013USDUNITED STATES TREASURY NOTE/BOND 1.375% 31/07/2019960 500
1.111 260 9781 274 516USDUNITED STATES TREASURY NOTE/BOND 1.375% 31/08/20201 293 000
1.111 258 2511 267 456USDUNITED STATES TREASURY NOTE/BOND 1.375% 31/10/20201 293 000
0.77870 946880 630USDUNITED STATES TREASURY NOTE/BOND 1.5% 15/04/2020886 600
0.77870 323880 433USDUNITED STATES TREASURY NOTE/BOND 1.5% 15/05/2020886 600
0.77869 284878 715USDUNITED STATES TREASURY NOTE/BOND 1.5% 15/06/2020886 600
0.77868 383878 969USDUNITED STATES TREASURY NOTE/BOND 1.5% 15/07/2020886 600
0.76867 483879 536USDUNITED STATES TREASURY NOTE/BOND 1.5% 15/08/2020886 600
1.121 275 7261 287 187USDUNITED STATES TREASURY NOTE/BOND 1.5% 30/11/20191 293 000

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

Schedule of Investments

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 1-3Y (DR) UCITS ETF



175The 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)

1.131 283 4041 295 180USDUNITED STATES TREASURY NOTE/BOND 1.5% 31/05/20191 293 000
1.121 268 3521 281 686USDUNITED STATES TREASURY NOTE/BOND 1.5% 31/05/20201 293 000
1.131 277 1411 286 902USDUNITED STATES TREASURY NOTE/BOND 1.5% 31/10/20191 293 000
0.77873 509883 296USDUNITED STATES TREASURY NOTE/BOND 1.625% 15/03/2020886 600
0.76868 245877 828USDUNITED STATES TREASURY NOTE/BOND 1.625% 15/10/2020886 600
1.131 283 8081 297 763USDUNITED STATES TREASURY NOTE/BOND 1.625% 30/06/20191 293 000
1.121 270 2721 286 212USDUNITED STATES TREASURY NOTE/BOND 1.625% 30/06/20201 293 000
1.111 264 4131 274 328USDUNITED STATES TREASURY NOTE/BOND 1.625% 30/11/20201 293 000
1.131 282 5951 297 421USDUNITED STATES TREASURY NOTE/BOND 1.625% 31/07/20191 293 000
1.121 268 8571 287 103USDUNITED STATES TREASURY NOTE/BOND 1.625% 31/07/20201 293 000
1.131 281 3831 297 093USDUNITED STATES TREASURY NOTE/BOND 1.625% 31/08/20191 293 000
1.131 277 0391 290 065USDUNITED STATES TREASURY NOTE/BOND 1.625% 31/12/20191 293 000
0.77869 907877 976USDUNITED STATES TREASURY NOTE/BOND 1.75% 15/11/2020886 600
1.131 282 1911 300 172USDUNITED STATES TREASURY NOTE/BOND 1.75% 30/09/20191 293 000
0.84950 970956 493USDUNITED STATES TREASURY NOTE/BOND 1.75% 30/11/2019960 500
0.931 051 6321 061 021USDUNITED STATES TREASURY NOTE/BOND 1.75% 31/10/20201 071 300
1.121 267 1401 271 739USDUNITED STATES TREASURY NOTE/BOND 1.75% 31/12/20201 293 000
0.77871 916879 788USDUNITED STATES TREASURY NOTE/BOND 1.875% 15/12/2020886 600
0.931 057 8251 072 650USDUNITED STATES TREASURY NOTE/BOND 1.875% 30/06/20201 071 300
0.84952 021954 986USDUNITED STATES TREASURY NOTE/BOND 1.875% 31/12/2019960 500
0.77873 855878 123USDUNITED STATES TREASURY NOTE/BOND 2% 15/01/2021886 600
0.931 054 8961 059 374USDUNITED STATES TREASURY NOTE/BOND 2% 28/02/20211 071 300
0.931 058 2441 071 498USDUNITED STATES TREASURY NOTE/BOND 2% 30/09/20201 071 300
0.931 056 9881 066 962USDUNITED STATES TREASURY NOTE/BOND 2% 30/11/20201 071 300
0.84953 371956 899USDUNITED STATES TREASURY NOTE/BOND 2% 31/01/2020960 500
0.931 059 5831 076 802USDUNITED STATES TREASURY NOTE/BOND 2% 31/07/20201 071 300
0.931 058 8291 062 501USDUNITED STATES TREASURY NOTE/BOND 2.125% 31/01/20211 071 300
0.941 061 7591 076 945USDUNITED STATES TREASURY NOTE/BOND 2.125% 31/08/20201 071 300
0.84952 246955 991USDUNITED STATES TREASURY NOTE/BOND 2.25% 15/02/2021960 500
0.911 030 2791 034 245USDUNITED STATES TREASURY NOTE/BOND 2.25% 29/02/20201 034 400
0.931 060 8381 062 806USDUNITED STATES TREASURY NOTE/BOND 2.25% 30/04/20211 071 300
0.971 103 3651 103 473USDUNITED STATES TREASURY NOTE/BOND 2.25% 31/03/20201 108 300
0.941 061 2571 060 113USDUNITED STATES TREASURY NOTE/BOND 2.25% 31/03/20211 071 300
0.911 028 3391 033 795USDUNITED STATES TREASURY NOTE/BOND 2.375% 15/03/20211 034 400
0.971 101 3731 100 996USDUNITED STATES TREASURY NOTE/BOND 2.375% 15/04/20211 108 300
1.041 179 2371 179 687USDUNITED STATES TREASURY NOTE/BOND 2.375% 30/04/20201 182 100
0.941 066 0271 072 078USDUNITED STATES TREASURY NOTE/BOND 2.375% 31/12/20201 071 300
1.071 218 8141 221 304USDUNITED STATES TREASURY NOTE/BOND 2.5% 31/05/20201 219 100
1.011 145 3791 148 300USDUNITED STATES TREASURY NOTE/BOND 2.625% 15/05/20211 145 200
2.202 510 0242 560 040USDUNITED STATES TREASURY NOTE/BOND 2.625% 15/08/20202 506 500
2.192 493 1182 524 984USDUNITED STATES TREASURY NOTE/BOND 2.625% 15/11/20202 490 200
2.172 472 4872 478 449USDUNITED STATES TREASURY NOTE/BOND 3.125% 15/05/20212 438 200
2.332 656 1812 721 646USDUNITED STATES TREASURY NOTE/BOND 3.375% 15/11/20192 624 200
2.252 564 7912 628 674USDUNITED STATES TREASURY NOTE/BOND 3.5% 15/05/20202 520 100
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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)

2.362 691 9102 761 167USDUNITED STATES TREASURY NOTE/BOND 3.625% 15/02/20202 644 800
2.252 561 0672 581 173USDUNITED STATES TREASURY NOTE/BOND 3.625% 15/02/20212 496 700
2.192 498 6492 572 487USDUNITED STATES TREASURY NOTE/BOND 3.625% 15/08/20192 465 900
0.37421 778429 778USDUNITED STATES TREASURY NOTE/BOND 7.875% 15/02/2021372 200
0.38428 007430 336USDUNITED STATES TREASURY NOTE/BOND 8.125% 15/05/2021371 700
0.66743 650793 202USDUNITED STATES TREASURY NOTE/BOND 8.125% 15/08/2019699 700
0.34383 359405 962USDUNITED STATES TREASURY NOTE/BOND 8.5% 15/02/2020350 000
0.27312 069329 203USDUNITED STATES TREASURY NOTE/BOND 8.75% 15/05/2020280 000
0.63709 868744 845USDUNITED STATES TREASURY NOTE/BOND 8.75% 15/08/2020629 900
1.121 268 4531 278 246USDUSA T-BONDS 1.25% 31/01/20201 293 000

99.44112 864 033114 030 241Total Supranationals, Governments and Local Public Authorities, Debt Instruments

114 030 241 112 864 033 99.44
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

114 030 241 112 864 033 99.44Total Investments
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99.44Governments 99.44United States of America

99.44 99.44
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Supranationals, Governments and Local Public Authorities, Debt Instruments

2.071 032 7221 036 127USDUNITED STATES TREASURY NOTE/BOND 1.25% 31/07/20231 111 200
2.081 041 2291 044 752USDUNITED STATES TREASURY NOTE/BOND 1.375% 30/06/20231 111 200
2.071 036 4541 040 479USDUNITED STATES TREASURY NOTE/BOND 1.375% 30/09/20231 111 200
2.081 038 0171 041 985USDUNITED STATES TREASURY NOTE/BOND 1.375% 31/08/20231 111 200
2.111 055 2931 060 159USDUNITED STATES TREASURY NOTE/BOND 1.625% 31/05/20231 111 200
2.101 048 9551 053 108USDUNITED STATES TREASURY NOTE/BOND 1.625% 31/10/20231 111 200
2.111 054 0771 061 018USDUNITED STATES TREASURY NOTE/BOND 1.875% 31/08/20241 111 200
4.982 491 4052 475 190USDUNITED STATES TREASURY NOTE/BOND 2% 15/02/20252 619 300
2.131 064 7551 074 644USDUNITED STATES TREASURY NOTE/BOND 2% 30/04/20241 111 200
2.131 063 7141 071 517USDUNITED STATES TREASURY NOTE/BOND 2% 31/05/20241 111 200
5.012 506 9572 512 686USDUNITED STATES TREASURY NOTE/BOND 2.125% 15/05/20252 619 300
2.151 073 4371 080 220USDUNITED STATES TREASURY NOTE/BOND 2.125% 29/02/20241 111 200
2.141 068 3151 075 065USDUNITED STATES TREASURY NOTE/BOND 2.125% 30/09/20241 111 200
2.151 075 6941 081 940USDUNITED STATES TREASURY NOTE/BOND 2.125% 30/11/20231 111 200
2.131 067 2731 071 240USDUNITED STATES TREASURY NOTE/BOND 2.125% 30/11/20241 111 200
2.151 072 7421 081 552USDUNITED STATES TREASURY NOTE/BOND 2.125% 31/03/20241 111 200
2.141 069 7041 082 252USDUNITED STATES TREASURY NOTE/BOND 2.125% 31/07/20241 111 200
5.072 534 7872 546 987USDUNITED STATES TREASURY NOTE/BOND 2.25% 15/11/20242 619 300
2.161 081 2501 089 166USDUNITED STATES TREASURY NOTE/BOND 2.25% 31/01/20241 111 200
2.151 075 8671 080 816USDUNITED STATES TREASURY NOTE/BOND 2.25% 31/10/20241 111 200
2.161 082 0311 088 801USDUNITED STATES TREASURY NOTE/BOND 2.25% 31/12/20231 111 200
2.151 074 8261 071 712USDUNITED STATES TREASURY NOTE/BOND 2.25% 31/12/20241 111 200
5.122 557 5012 590 201USDUNITED STATES TREASURY NOTE/BOND 2.375% 15/08/20242 619 300
5.162 578 5772 608 787USDUNITED STATES TREASURY NOTE/BOND 2.5% 15/05/20242 619 300
5.182 588 6042 614 754USDUNITED STATES TREASURY NOTE/BOND 2.5% 15/08/20232 619 300
2.181 091 0601 085 152USDUNITED STATES TREASURY NOTE/BOND 2.5% 31/01/20251 111 200
2.281 138 0421 131 404USDUNITED STATES TREASURY NOTE/BOND 2.625% 31/03/20251 150 900
5.232 616 2302 641 075USDUNITED STATES TREASURY NOTE/BOND 2.75% 15/02/20242 619 300
5.242 618 6852 642 489USDUNITED STATES TREASURY NOTE/BOND 2.75% 15/11/20232 619 300
2.291 146 9441 144 443USDUNITED STATES TREASURY NOTE/BOND 2.75% 28/02/20251 150 900
2.311 155 4861 159 172USDUNITED STATES TREASURY NOTE/BOND 2.875% 30/04/20251 150 900
2.861 430 8211 434 726USDUNITED STATES TREASURY NOTE/BOND 2.875% 31/05/20231 428 700
2.101 049 2311 078 011USDUNITED STATES TREASURY NOTE/BOND 6.25% 15/08/2023899 000
0.97485 116493 081USDUNITED STATES TREASURY NOTE/BOND 7.5% 15/11/2024380 600
0.97486 577488 880USDUNITED STATES TREASURY NOTE/BOND 7.625% 15/02/2025377 100
2.131 062 7591 071 239USDUS TREASURY NOTES 2% 30/06/20241 111 200

99.4449 715 13750 004 830Total Supranationals, Governments and Local Public Authorities, Debt Instruments

50 004 830 49 715 137 99.44
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

50 004 830 49 715 137 99.44Total Investments

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

Schedule of Investments

USDUSD
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net assets
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Quantity

MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 5-7Y (DR) UCITS ETF
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99.44Governments 99.44United States of America

99.44 99.44

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 5-7Y (DR) UCITS ETF

% %Geographical classificationEconomic classification

Classification of Investments



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

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

Bonds

0.81334 779342 379GBPBAT INTERNATIONAL FINANCE PLC 6% 24/11/2034250 000
0.81334 846334 280GBPMOTABILITY OPERATIONS GROUP PLC 3.625% 10/03/2036300 000
0.33134 997135 598GBPSANTANDER UK PLC 1.875% 17/02/2020134 000
0.76311 340312 588GBPTHAMES WATER UTILITIES CAYMAN FINANCE LTD 4% 19/06/2025283 000

2.711 115 9621 124 845Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.1041 89441 576GBPEUROPEAN INVESTMENT BANK 0.875% 15/03/202142 000
0.013 9153 917GBPEUROPEAN INVESTMENT BANK 3.875% 08/06/20373 000
0.2082 85384 554GBPEUROPEAN INVESTMENT BANK 4.25% 07/12/202175 000
0.0830 95231 385GBPEUROPEAN INVESTMENT BANK 5.375% 07/03/201930 000
0.2292 15092 446GBPFINLAND GOVERNMENT INTERNATIONAL BOND 1% 17/12/201892 000
0.0210 05810 148GBPKREDITANSTALT FUER WIEDERAUFBAU 2% 06/12/201810 000
0.0625 43125 410GBPKREDITANSTALT FUER WIEDERAUFBAU 5.5% 18/06/202520 000
28.3311 648 10911 651 271GBPUNITED KINGDOM GILT 0.5% 22/07/202211 833 000
4.962 038 7302 040 400GBPUNITED KINGDOM GILT 1.5% 22/01/20212 000 000
0.012 8382 725GBPUNITED KINGDOM GILT 1.5% 22/07/20473 000
29.0111 931 56211 942 530GBPUNITED KINGDOM GILT 1.75% 22/07/201911 799 000
1.06434 019434 376GBPUNITED KINGDOM GILT 2% 22/07/2020423 000
10.444 291 5534 202 265GBPUNITED KINGDOM GILT 3.25% 22/01/20443 289 000
6.662 737 7292 646 861GBPUNITED KINGDOM GILT 3.5% 22/01/20452 002 010
11.044 537 2684 487 728GBPUNITED KINGDOM GILT 4.25% 07/03/20363 253 000
2.36968 802969 066GBPUNITED KINGDOM GILT 4.25% 07/12/2027767 000

94.5638 877 86338 666 658Total Supranationals, Governments and Local Public Authorities, Debt Instruments

39 791 503 39 993 825 97.27
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

39 791 503 39 993 825 97.27Total Investments

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

Schedule of Investments

GBPGBP
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

MULTI UNITS LUXEMBOURG - Lyxor iBoxx £ Liquid Corporates Long Dated UCITS ETF
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94.56Governments 95.81United Kingdom
0.81Financial Services 0.76Cayman Islands
0.81General Industrials 0.39Luxembourg
0.76Gas, Water & Multiutilities 0.22Finland
0.33Banks 0.09Germany

97.27 97.27

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor iBoxx £ Liquid Corporates Long Dated UCITS ETF

% %Geographical classificationEconomic classification

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

Supranationals, Governments and Local Public Authorities, Debt Instruments

1.984 755 7564 776 593GBPUNITED KINGDOM GILT 0.5% 22/07/20224 830 680
1.834 406 0464 404 741GBPUNITED KINGDOM GILT 0.75% 22/07/20234 466 070
2.445 880 1165 931 805GBPUNITED KINGDOM GILT 1.25% 22/07/20185 877 530
1.633 930 5333 928 201GBPUNITED KINGDOM GILT 1.25% 22/07/20273 956 010
2.325 581 1695 652 200GBPUNITED KINGDOM GILT 1.5% 22/01/20215 474 740
1.924 629 4054 651 043GBPUNITED KINGDOM GILT 1.5% 22/07/20264 531 790
1.603 859 0623 784 787GBPUNITED KINGDOM GILT 1.5% 22/07/20474 075 900
0.431 036 987999 607GBPUNITED KINGDOM GILT 1.625% 22/10/20711 012 090
2.115 070 7775 151 222GBPUNITED KINGDOM GILT 1.75% 07/09/20224 900 390
0.852 048 0612 015 784GBPUNITED KINGDOM GILT 1.75% 07/09/20372 038 480
2.596 227 1176 320 135GBPUNITED KINGDOM GILT 1.75% 22/07/20196 157 780
1.042 493 9562 460 540GBPUNITED KINGDOM GILT 1.75% 22/07/20572 403 350
2.064 952 5655 010 665GBPUNITED KINGDOM GILT 2% 07/09/20254 671 350
2.315 565 3205 662 781GBPUNITED KINGDOM GILT 2% 22/07/20205 423 760
2.054 925 0735 020 018GBPUNITED KINGDOM GILT 2.25% 07/09/20234 634 970
1.774 265 2024 235 041GBPUNITED KINGDOM GILT 2.5% 22/07/20653 260 110
2.074 991 1775 095 541GBPUNITED KINGDOM GILT 2.75% 07/09/20244 540 240
2.506 022 5546 005 267GBPUNITED KINGDOM GILT 3.25% 22/01/20444 612 510
2.656 375 9916 361 423GBPUNITED KINGDOM GILT 3.5% 22/01/20454 659 450
2.275 473 8915 446 594GBPUNITED KINGDOM GILT 3.5% 22/07/20683 287 030
2.095 024 3985 184 911GBPUNITED KINGDOM GILT 3.75% 07/09/20194 847 980
1.844 422 1954 560 825GBPUNITED KINGDOM GILT 3.75% 07/09/20204 146 650
2.175 234 6495 397 797GBPUNITED KINGDOM GILT 3.75% 07/09/20214 788 110
2.546 123 3346 117 901GBPUNITED KINGDOM GILT 3.75% 22/07/20523 979 550
2.977 141 9777 371 690GBPUNITED KINGDOM GILT 4% 07/03/20226 401 170
2.866 882 4536 880 934GBPUNITED KINGDOM GILT 4% 22/01/20603 982 440
2.917 005 4387 060 324GBPUNITED KINGDOM GILT 4.25% 07/03/20365 020 380
3.337 983 3558 102 856GBPUNITED KINGDOM GILT 4.25% 07/06/20325 978 250
2.315 560 7405 578 197GBPUNITED KINGDOM GILT 4.25% 07/09/20393 840 290
2.746 607 8586 740 897GBPUNITED KINGDOM GILT 4.25% 07/12/20275 229 970
2.556 150 1386 165 195GBPUNITED KINGDOM GILT 4.25% 07/12/20404 191 180
2.536 081 4726 077 193GBPUNITED KINGDOM GILT 4.25% 07/12/20463 897 880
2.245 388 7805 395 353GBPUNITED KINGDOM GILT 4.25% 07/12/20493 335 260
3.167 599 1187 602 471GBPUNITED KINGDOM GILT 4.25% 07/12/20554 384 950
2.626 297 9616 528 773GBPUNITED KINGDOM GILT 4.5% 07/03/20196 131 730
3.137 541 9947 629 583GBPUNITED KINGDOM GILT 4.5% 07/09/20345 361 480
2.896 953 4446 971 373GBPUNITED KINGDOM GILT 4.5% 07/12/20424 493 050
2.496 003 1346 237 996GBPUNITED KINGDOM GILT 4.75% 07/03/20205 618 650
3.237 768 0157 925 524GBPUNITED KINGDOM GILT 4.75% 07/12/20305 674 640
2.696 485 8886 525 724GBPUNITED KINGDOM GILT 4.75% 07/12/20384 251 090
3.077 400 3327 638 330GBPUNITED KINGDOM GILT 5% 07/03/20255 916 810
1.934 656 3264 786 131GBPUNITED KINGDOM GILT 6% 07/12/20283 209 710
2.044 917 2005 198 198GBPUNITED KINGDOM GILT 8% 07/06/20214 060 580

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

Schedule of Investments
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MULTI UNITS LUXEMBOURG - Lyxor Core FTSE Actuaries UK Gilts (DR) 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)

0.581 405 5541 381 979GBPUNITED STATES TREASURY NOTE/BOND 1.625% 22/10/20281 378 940

99.33239 126 511241 974 143Total Supranationals, Governments and Local Public Authorities, Debt Instruments

241 974 143 239 126 511 99.33
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

241 974 143 239 126 511 99.33Total Investments

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

MULTI UNITS LUXEMBOURG - Lyxor Core FTSE Actuaries UK Gilts (DR) UCITS ETF

GBPGBP
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

(continued)Schedule of Investments
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99.33Governments 99.33United Kingdom

99.33 99.33

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor Core FTSE Actuaries UK Gilts (DR) UCITS ETF

% %Geographical classificationEconomic classification

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

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.2597 92397 877GBPUNITED KINGDOM GILT INFLATION LINKED FRN 10/08/202881 190
1.64639 399633 341GBPUNITED KINGDOM GILT INFLATION LINKED FRN 10/08/2048382 040
3.591 396 1001 430 701GBPUNITED KINGDOM GILT INFLATION LINKED FRN 16/04/2020386 680
3.721 447 5021 477 300GBPUNITED KINGDOM GILT INFLATION LINKED FRN 17/07/2024400 920
2.981 159 9201 164 725GBPUNITED KINGDOM GILT INFLATION LINKED FRN 22/03/2024895 900
2.55991 633988 587GBPUNITED KINGDOM GILT INFLATION LINKED FRN 22/03/2026790 810
3.071 193 6601 197 464GBPUNITED KINGDOM GILT INFLATION LINKED FRN 22/03/2029836 240
3.791 475 2741 480 274GBPUNITED KINGDOM GILT INFLATION LINKED FRN 22/03/2034856 230
4.361 695 3051 709 431GBPUNITED KINGDOM GILT INFLATION LINKED FRN 22/03/2040828 060
4.231 644 6371 649 589GBPUNITED KINGDOM GILT INFLATION LINKED FRN 22/03/2044924 250
3.511 363 4971 369 904GBPUNITED KINGDOM GILT INFLATION LINKED FRN 22/03/2046792 620
4.471 738 7531 762 025GBPUNITED KINGDOM GILT INFLATION LINKED FRN 22/03/2050718 160
3.901 515 6241 539 890GBPUNITED KINGDOM GILT INFLATION LINKED FRN 22/03/2052726 770
3.471 348 4171 394 133GBPUNITED KINGDOM GILT INFLATION LINKED FRN 22/03/2058643 740
4.951 923 5021 999 629GBPUNITED KINGDOM GILT INFLATION LINKED FRN 22/03/2062733 460
4.921 912 7892 001 927GBPUNITED KINGDOM GILT INFLATION LINKED FRN 22/03/2068740 560
2.651 030 6971 056 283GBPUNITED KINGDOM GILT INFLATION LINKED FRN 22/07/2030284 550
1.43557 937559 917GBPUNITED KINGDOM GILT INFLATION LINKED FRN 22/11/2019480 910
3.831 488 4941 519 668GBPUNITED KINGDOM GILT INFLATION LINKED FRN 22/11/2022925 310
4.041 571 0291 584 253GBPUNITED KINGDOM GILT INFLATION LINKED FRN 22/11/2027832 780
3.881 507 8301 518 956GBPUNITED KINGDOM GILT INFLATION LINKED FRN 22/11/2032791 080
2.27881 107876 741GBPUNITED KINGDOM GILT INFLATION LINKED FRN 22/11/2036595 000
4.451 731 2351 745 033GBPUNITED KINGDOM GILT INFLATION LINKED FRN 22/11/2037767 890
4.171 622 2211 634 915GBPUNITED KINGDOM GILT INFLATION LINKED FRN 22/11/2042738 150
4.421 720 6531 744 357GBPUNITED KINGDOM GILT INFLATION LINKED FRN 22/11/2047686 830
5.422 104 8222 161 316GBPUNITED KINGDOM GILT INFLATION LINKED FRN 22/11/2055597 700
1.62631 702618 240GBPUNITED KINGDOM GILT INFLATION LINKED FRN 22/11/2056318 870
2.591 007 4791 040 822GBPUNITED KINGDOM GILT INFLATION LINKED FRN 22/11/2065426 120
3.681 432 2941 447 710GBPUNITED KINGDOM GILT INFLATION LINKED FRN 26/01/2035533 920

99.8538 831 43539 405 008Total Supranationals, Governments and Local Public Authorities, Debt Instruments

39 405 008 38 831 435 99.85
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

39 405 008 38 831 435 99.85Total Investments

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

Schedule of Investments

GBPGBP
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MULTI UNITS LUXEMBOURG - Lyxor Core FTSE Actuaries UK Gilts Inflation-Linked (DR)
UCITS ETF
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99.85Governments 99.85United Kingdom

99.85 99.85

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor Core FTSE Actuaries UK Gilts Inflation-Linked (DR)
UCITS ETF

% %Geographical classificationEconomic classification

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

Supranationals, Governments and Local Public Authorities, Debt Instruments

1.57232 846237 951USDUNITED STATES TREASURY NOTE/BOND 1.125% 30/06/2021243 300
1.56231 876236 529USDUNITED STATES TREASURY NOTE/BOND 1.125% 30/09/2021243 300
1.57232 542237 297USDUNITED STATES TREASURY NOTE/BOND 1.125% 31/07/2021243 300
1.56232 161237 249USDUNITED STATES TREASURY NOTE/BOND 1.125% 31/08/2021243 300
1.57232 523236 210USDUNITED STATES TREASURY NOTE/BOND 1.25% 31/10/2021243 300
1.58234 938240 800USDUNITED STATES TREASURY NOTE/BOND 1.375% 31/05/2021243 400
1.28189 754190 622USDUNITED STATES TREASURY NOTE/BOND 1.5% 28/02/2023200 400
1.34199 345203 312USDUNITED STATES TREASURY NOTE/BOND 1.5% 31/01/2022207 600
1.28189 597188 610USDUNITED STATES TREASURY NOTE/BOND 1.5% 31/03/2023200 400
3.05452 618467 390USDUNITED STATES TREASURY NOTE/BOND 1.625% 15/08/2022472 400
3.04451 327459 651USDUNITED STATES TREASURY NOTE/BOND 1.625% 15/11/2022472 400
1.28190 427190 818USDUNITED STATES TREASURY NOTE/BOND 1.625% 30/04/2023200 400
1.57233 074238 875USDUNITED STATES TREASURY NOTE/BOND 1.625% 31/08/2022243 300
3.07456 161469 323USDUNITED STATES TREASURY NOTE/BOND 1.75% 15/05/2022472 400
3.04451 474452 249USDUNITED STATES TREASURY NOTE/BOND 1.75% 15/05/2023472 400
1.35200 918205 318USDUNITED STATES TREASURY NOTE/BOND 1.75% 28/02/2022207 600
1.35200 529206 218USDUNITED STATES TREASURY NOTE/BOND 1.75% 30/04/2022207 600
1.58234 632241 097USDUNITED STATES TREASURY NOTE/BOND 1.75% 30/06/2022243 300
1.34199 750204 186USDUNITED STATES TREASURY NOTE/BOND 1.75% 30/09/2022207 600
1.59236 191241 185USDUNITED STATES TREASURY NOTE/BOND 1.75% 30/11/2021243 300
1.34198 988199 054USDUNITED STATES TREASURY NOTE/BOND 1.75% 31/01/2023207 600
1.35200 772205 901USDUNITED STATES TREASURY NOTE/BOND 1.75% 31/03/2022207 600
1.58234 804240 745USDUNITED STATES TREASURY NOTE/BOND 1.75% 31/05/2022243 300
1.59236 571242 095USDUNITED STATES TREASURY NOTE/BOND 1.875% 28/02/2022243 300
1.59236 231243 177USDUNITED STATES TREASURY NOTE/BOND 1.875% 30/04/2022243 400
1.58235 279240 738USDUNITED STATES TREASURY NOTE/BOND 1.875% 30/09/2022243 300
1.36202 378206 856USDUNITED STATES TREASURY NOTE/BOND 1.875% 30/11/2021207 600
1.59236 742242 341USDUNITED STATES TREASURY NOTE/BOND 1.875% 31/01/2022243 300
1.59236 362242 703USDUNITED STATES TREASURY NOTE/BOND 1.875% 31/03/2022243 300
1.36201 388206 609USDUNITED STATES TREASURY NOTE/BOND 1.875% 31/05/2022207 600
1.59235 602243 461USDUNITED STATES TREASURY NOTE/BOND 1.875% 31/07/2022243 300
1.35200 885206 112USDUNITED STATES TREASURY NOTE/BOND 1.875% 31/08/2022207 600
1.35200 577204 382USDUNITED STATES TREASURY NOTE/BOND 1.875% 31/10/2022207 600
3.11461 586473 141USDUNITED STATES TREASURY NOTE/BOND 2% 15/02/2022472 400
3.08457 748458 191USDUNITED STATES TREASURY NOTE/BOND 2% 15/02/2023472 400
3.11462 583473 571USDUNITED STATES TREASURY NOTE/BOND 2% 15/11/2021472 400
2.95437 690445 546USDUNITED STATES TREASURY NOTE/BOND 2% 30/11/2022450 900
1.37204 032210 566USDUNITED STATES TREASURY NOTE/BOND 2% 31/05/2021207 600
1.37203 610209 877USDUNITED STATES TREASURY NOTE/BOND 2% 31/08/2021207 600
1.37203 318208 079USDUNITED STATES TREASURY NOTE/BOND 2% 31/10/2021207 600
1.59236 286240 985USDUNITED STATES TREASURY NOTE/BOND 2% 31/10/2022243 300
1.60238 057243 800USDUNITED STATES TREASURY NOTE/BOND 2% 31/12/2021243 400
3.17470 325485 255USDUNITED STATES TREASURY NOTE/BOND 2.125% 15/08/2021477 600
1.38204 648211 464USDUNITED STATES TREASURY NOTE/BOND 2.125% 30/06/2021207 600

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

Schedule of Investments
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MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 3-5Y (DR) 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)

1.37203 156209 241USDUNITED STATES TREASURY NOTE/BOND 2.125% 30/06/2022207 600
1.38204 291210 495USDUNITED STATES TREASURY NOTE/BOND 2.125% 30/09/2021207 600
1.37203 902209 036USDUNITED STATES TREASURY NOTE/BOND 2.125% 31/12/2021207 600
2.96439 698442 354USDUNITED STATES TREASURY NOTE/BOND 2.125% 31/12/2022450 900
1.38205 297212 058USDUNITED STATES TREASURY NOTE/BOND 2.25% 31/07/2021207 600
1.61239 727240 255USDUNITED STATES TREASURY NOTE/BOND 2.375% 31/01/2023243 300
1.67248 034247 249USDUNITED STATES TREASURY NOTE/BOND 2.5% 31/03/2023250 500
1.68249 561251 364USDUNITED STATES TREASURY NOTE/BOND 2.625% 28/02/2023250 500
1.69250 813251 479USDUNITED STATES TREASURY NOTE/BOND 2.75% 30/04/2023250 500
0.90134 377136 388USDUNITED STATES TREASURY NOTE/BOND 7.125% 15/02/2023112 900
0.5785 35790 635USDUNITED STATES TREASURY NOTE/BOND 7.25% 15/08/202272 500
0.4363 81566 488USDUNITED STATES TREASURY NOTE/BOND 7.625% 15/11/202253 100
1.73256 958276 537USDUNITED STATES TREASURY NOTE/BOND 8% 15/11/2021219 300
0.5379 15186 058USDUNITED STATES TREASURY NOTE/BOND 8.125% 15/08/202168 000
1.36202 021208 890USDUSA T-BONDS 2.00% 31/07/2022207 600

99.5214 785 30315 108 066Total Supranationals, Governments and Local Public Authorities, Debt Instruments

15 108 066 14 785 303 99.52
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

15 108 066 14 785 303 99.52Total Investments

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 3-5Y (DR) UCITS ETF
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99.52Governments 99.52United States of America

99.52 99.52

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 3-5Y (DR) UCITS ETF

% %Geographical classificationEconomic classification

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

Supranationals, Governments and Local Public Authorities, Debt Instruments

6.852 068 1472 087 280USDUNITED STATES TREASURY NOTE/BOND 1.5% 15/08/20262 289 000
6.942 094 7932 116 121USDUNITED STATES TREASURY NOTE/BOND 1.625% 15/05/20262 289 000
7.522 271 9182 297 645USDUNITED STATES TREASURY NOTE/BOND 2% 15/08/20252 398 000
7.102 145 7592 162 323USDUNITED STATES TREASURY NOTE/BOND 2% 15/11/20262 289 000
7.232 185 2802 206 455USDUNITED STATES TREASURY NOTE/BOND 2.25% 15/02/20272 289 000
7.642 306 7632 335 279USDUNITED STATES TREASURY NOTE/BOND 2.25% 15/11/20252 398 000
7.212 177 0542 191 722USDUNITED STATES TREASURY NOTE/BOND 2.25% 15/11/20272 289 000
7.302 204 7722 231 875USDUNITED STATES TREASURY NOTE/BOND 2.375% 15/05/20272 289 000
7.882 379 2652 380 506USDUNITED STATES TREASURY NOTE/BOND 2.75% 15/02/20282 398 000
3.01910 429912 389USDUNITED STATES TREASURY NOTE/BOND 2.875% 15/05/2028908 300
3.621 094 3431 097 492USDUNITED STATES TREASURY NOTE/BOND 2.875% 31/05/20251 090 000
1.88567 975583 573USDUNITED STATES TREASURY NOTE/BOND 6% 15/02/2026466 300
3.361 014 5001 032 793USDUNITED STATES TREASURY NOTE/BOND 6.125% 15/11/2027800 000
1.42428 901439 754USDUNITED STATES TREASURY NOTE/BOND 6.375% 15/08/2027334 100
1.66501 572513 348USDUNITED STATES TREASURY NOTE/BOND 6.5% 15/11/2026393 800
1.48446 238457 037USDUNITED STATES TREASURY NOTE/BOND 6.625% 15/02/2027345 900
1.36411 839423 952USDUNITED STATES TREASURY NOTE/BOND 6.75% 15/08/2026320 400
1.70512 921528 658USDUNITED STATES TREASURY NOTE/BOND 6.875% 15/08/2025406 400
6.952 100 3372 120 266USDUSA T-BONDS 1.625% 15/02/20262 289 000
7.222 179 3782 205 354USDUSA T-BONDS 2.25% 15/08/20272 289 000

99.3330 002 18430 323 822Total Supranationals, Governments and Local Public Authorities, Debt Instruments

30 323 822 30 002 184 99.33
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

30 323 822 30 002 184 99.33Total Investments

JUNE 30, 2018
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MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 7-10Y (DR) UCITS ETF
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99.33Governments 99.33United States of America

99.33 99.33

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 7-10Y (DR) UCITS ETF

% %Geographical classificationEconomic classification

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

Shares

1.782 435 1882 660 537JPYADVANTEST CORP116 869
4.616 292 9516 327 822EURAIRBUS SE53 759
2.223 033 5533 242 749USDAKAMAI TECHNOLOGIES INC41 425
3.024 121 2114 256 402USDALPHABET INC3 694
4.546 199 1715 210 685USDAMAZON.COM INC3 647
9.0912 394 04012 939 874USDAPPLE INC66 955
1.291 757 0891 883 454EURBANCO BILBAO VIZCAYA ARGENTARIA SA247 767
1.461 992 5182 372 091EURBANCO SANTANDER SA371 642
0.40543 966598 632EURBASF SE - REG5 688
0.67918 1311 041 943USDBERKSHIRE HATHAWAY INC - B4 919
0.20272 743372 475EURCOMMERZBANK AG28 450
1.822 483 6712 680 105JPYDENKA CO LTD74 453
0.11146 257180 057EURDEUTSCHE LUFTHANSA AG - REG6 081
1.381 877 3062 025 563USDE*TRADE FINANCIAL CORP30 695
1.882 563 4692 420 857USDFACEBOOK INC13 192
6.548 927 1019 032 102EURFRESENIUS MEDICAL CARE AG & CO88 516
2.453 346 7183 344 039JPYFUJIFILM HOLDINGS CORP85 691
0.34464 707512 883CHFGAM HOLDING AG33 682
2.623 575 7653 781 224JPYHASEKO CORP258 700
0.51699 933757 035JPYIHI CORP20 085
5.958 112 7278 255 554EURING GROUP NV563 636
9.1812 512 21812 717 420USDJOHNSON & JOHNSON103 117
2.853 882 1813 864 750JPYMITSUBISHI ELECTRIC CORP291 631
1.051 432 4161 534 990JPYMS&AD INSURANCE GROUP HOLDINGS INC46 069
2.593 537 7233 577 798JPYNEC CORP128 900
2.643 601 0923 844 365JPYPANASONIC CORP267 074
1.512 062 8921 927 850USDPROCTER & GAMBLE CO26 427
0.0222 69923 084CHFPSP SWISS PROPERTY AG - REG245
1.872 557 9632 538 101EURRWE AG112 209
5.787 884 4757 899 610JPYSEVEN & I HOLDINGS CO LTD180 775
2.443 324 7223 719 021JPYSHIN-ETSU CHEMICAL CO LTD37 300
3.164 309 8804 613 459JPYSHIZUOKA BANK LTD476 907
0.991 350 4201 651 744EURSILTRONIC AG9 438
0.50687 349742 919JPYSOFTBANK GROUP CORP9 549
0.39530 197571 984JPYSUBARU CORP18 210
1.271 732 6931 782 178JPYSUMITOMO CHEMICAL CO LTD305 608
3.194 354 7884 464 375USDSYNCHRONY FINANCIAL130 461
0.871 181 4131 011 426JPYTDK CORP11 560
0.771 056 3051 061 096USDTEXAS INSTRUMENTS INC9 581
2.253 067 5023 045 137JPYTOYOTA MOTOR CORP47 388

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

Schedule of Investments

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

MULTI UNITS LUXEMBOURG - Lyxor Commodities Thomson Reuters/CoreCommodity
CRB EX-Agriculture TR UCITS ETF



193The 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)

0.0566 04866 474CHFZURICH INSURANCE GROUP AG223

96.25131 313 191134 553 864Total Shares

134 553 864 131 313 191 96.25
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

134 553 864 131 313 191 96.25Total Investments

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

MULTI UNITS LUXEMBOURG - Lyxor Commodities Thomson Reuters/CoreCommodity
CRB EX-Agriculture TR UCITS ETF

(continued)Schedule of Investments

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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17.69Technology Hardware & Equipment 37.45United States of America
12.05Banks 34.97Japan
10.32General Retailers 10.56Netherlands
9.17Pharmaceuticals & Biotechnology 10.11Germany
7.12Software & Computer Services 2.75Spain
6.54Health Care Equipment & Services 0.41Switzerland
5.93Chemicals 96.25
4.91Financial Services
4.61Aerospace & Defense
2.85Industrial Engineering
2.64Automobiles & Parts
2.64Leisure Goods
2.62Construction & Materials
1.87Gas, Water & Multiutilities
1.77Nonlife Insurance
1.51Personal Goods
0.87Electronic & Electrical Equipment
0.51General Industrials
0.50Fixed Line Telecommunications
0.11Travel, Leisure & Catering
0.02Real Estate Investment & Services

96.25

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor Commodities Thomson Reuters/CoreCommodity
CRB EX-Agriculture TR UCITS ETF

% %Geographical classificationEconomic classification

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

Supranationals, Governments and Local Public Authorities, Debt Instruments

6.548 836 1628 893 767GBPUNITED KINGDOM GILT 0.5% 22/07/20228 975 370
8.0810 925 04511 039 211GBPUNITED KINGDOM GILT 1.25% 22/07/201810 920 240
7.6710 369 78410 549 150GBPUNITED KINGDOM GILT 1.5% 22/01/202110 172 040
6.979 421 3439 586 840GBPUNITED KINGDOM GILT 1.75% 07/09/20229 104 770
8.5611 569 77511 779 858GBPUNITED KINGDOM GILT 1.75% 22/07/201911 440 950
7.6510 340 32810 568 726GBPUNITED KINGDOM GILT 2% 22/07/202010 077 310
6.909 335 0969 681 709GBPUNITED KINGDOM GILT 3.75% 07/09/20199 007 320
6.088 216 2298 525 465GBPUNITED KINGDOM GILT 3.75% 07/09/20207 704 280
7.199 725 70710 091 153GBPUNITED KINGDOM GILT 3.75% 07/09/20218 896 060
9.8013 269 53313 742 174GBPUNITED KINGDOM GILT 4% 07/03/202211 893 140
8.6611 701 42312 194 903GBPUNITED KINGDOM GILT 4.5% 07/03/201911 392 570
8.2511 153 55411 666 203GBPUNITED KINGDOM GILT 4.75% 07/03/202010 439 200
6.769 135 9679 751 083GBPUNITED KINGDOM GILT 8% 07/06/20217 544 400

99.11133 999 946138 070 242Total Supranationals, Governments and Local Public Authorities, Debt Instruments

138 070 242 133 999 946 99.11
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

138 070 242 133 999 946 99.11Total Investments

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

Schedule of Investments

GBPGBP
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

MULTI UNITS LUXEMBOURG - Lyxor Core FTSE Actuaries UK Gilts 0-5Y (DR) UCITS ETF
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99.11Governments 99.11United Kingdom

99.11 99.11

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor Core FTSE Actuaries UK Gilts 0-5Y (DR) UCITS ETF

% %Geographical classificationEconomic classification

Classification of Investments
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JUNE 30, 2018
MULTI UNITS LUXEMBOURG

Schedule of Investments

MULTI UNITS LUXEMBOURG - Lyxor Core US TIPS (DR) UCITS ETF

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

1.7114 381 15714 395 595USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/202012 270 700
3.2727 529 13727 545 460USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/202123 720 000
3.4529 059 94828 874 791USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/202226 698 100
3.3428 144 04327 947 132USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/202326 515 100
3.3828 450 30328 305 678USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/202426 515 100
3.1726 701 93826 804 725USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/202518 108 500
3.2427 295 93927 059 246USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/202526 515 100
2.1217 901 60317 909 877USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/202612 934 200
3.4228 794 78328 591 318USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/202627 437 300
1.7915 072 32215 107 131USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/202710 659 100
2.9825 090 50124 919 998USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/202724 884 100
1.5713 224 80613 215 552USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/202810 111 300
2.9624 961 52924 799 403USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/202825 106 600
1.4912 563 46812 590 518USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/20299 151 000
1.7014 312 92814 065 163USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/02/20409 811 300
2.6722 494 07622 078 434USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/02/204115 512 000
1.9216 215 46615 776 638USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/02/204214 957 100
1.8215 360 55814 924 187USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/02/204314 874 300
1.8215 371 40114 919 105USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/02/204514 874 300
1.7014 366 67713 976 720USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/02/204613 178 700
1.4912 565 14212 220 557USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/02/204712 096 100
1.109 312 3769 071 195USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/02/20488 864 400
4.0734 283 20333 997 831USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/04/202032 377 500
3.5930 272 97430 061 079USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/04/202129 074 800
3.4429 010 50328 908 846USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/04/202228 739 100
1.3911 754 55111 670 315USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/04/202311 668 000
2.5421 369 26321 505 008USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/04/202810 853 800
3.0125 363 22325 535 152USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/04/202912 608 900
0.736 118 6396 157 683USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/04/20323 241 400
1.3911 717 27611 750 629USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/07/20199 823 600
2.9024 455 95124 485 446USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/07/202020 940 500
3.0725 873 44225 811 808USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/07/202123 178 700
3.3728 418 34728 260 505USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/07/202226 515 100
3.3628 300 60628 141 654USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/07/202326 515 100
3.2327 212 08126 969 766USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/07/202426 518 300
3.2727 531 06327 305 119USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/07/202526 515 100
2.8323 870 98023 626 854USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/07/202623 825 400
2.8223 805 95723 655 504USDUNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/07/202723 875 900
2.1217 883 61417 428 158USDUSA T-BONDSI 1.375% 15/02/2044 14 890 500

99.22836 411 774830 369 780Total Supranationals, Governments and Local Public Authorities, Debt Instruments

830 369 780 836 411 774 99.22
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

830 369 780 836 411 774 99.22Total Investments

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor Core US TIPS (DR) UCITS ETF

99.22Governments 99.22United States of America

99.22 99.22

% %Geographical classificationEconomic classification

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

Bonds

0.78403 821405 813GBPAPPLE INC 3.05% 31/07/2029374 000
0.19100 236100 226GBPBARCLAYS PLC 3.125% 17/01/2024100 000
0.39203 253205 916GBPFCE BANK PLC 2.759% 13/11/2019200 000
0.28144 451145 247GBPJPMORGAN CHASE & CO 1.875% 10/02/2020143 000
0.43221 696220 700GBPMETROPOLITAN LIFE GLOBAL FUNDING I 3.5% 30/09/2026200 000
0.94488 738502 791GBPNATIONWIDE BUILDING SOCIETY 3.25% 20/01/2028462 000
0.52267 979269 077GBPSANTANDER UK PLC 1.875% 17/02/2020266 000
0.22114 404114 515GBPSVENSKA HANDELSBANKEN AB 3% 20/11/2020110 000
0.36187 024187 277GBPTHAMES WATER UTILITIES CAYMAN FINANCE LTD 4% 19/06/2025170 000
0.39201 091201 084GBPWELLS FARGO & CO 2.125% 22/04/2022200 000
0.41213 444214 080GBPWM MORRISON SUPERMARKETS PLC 3.5% 27/07/2026200 000

4.912 546 1372 566 726Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.30157 599156 534GBPEUROPEAN INVESTMENT BANK 0.875% 15/03/2021158 000
0.016 0316 052GBPEUROPEAN INVESTMENT BANK 1.5% 01/02/20196 000
0.0735 23535 252GBPEUROPEAN INVESTMENT BANK 3.875% 08/06/203727 000
0.0632 03732 723GBPEUROPEAN INVESTMENT BANK 4.25% 07/12/202129 000
0.0422 49922 582GBPEUROPEAN INVESTMENT BANK 5.375% 07/06/202120 000
0.0944 88544 914GBPKFW 5% 09/06/203630 000
12.786 624 8446 595 172GBPUNITED KINGDOM GILT 0.5% 22/07/20226 730 000
0.014 7304 585GBPUNITED KINGDOM GILT 1.5% 22/07/20475 000
1.86965 300993 860GBPUNITED KINGDOM GILT 1.75% 07/09/2022933 000
19.259 977 63710 173 386GBPUNITED KINGDOM GILT 1.75% 22/07/20199 866 784
22.9011 868 64311 607 083GBPUNITED KINGDOM GILT 3.25% 22/01/20449 096 000
26.8113 892 15913 751 208GBPUNITED KINGDOM GILT 4.25% 07/03/20369 960 000
8.014 153 0894 153 086GBPUNITED KINGDOM GILT 4.25% 07/12/20273 288 000

92.1947 784 68847 576 437Total Supranationals, Governments and Local Public Authorities, Debt Instruments

50 143 163 50 330 825 97.10
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

50 143 163 50 330 825 97.10Total Investments

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

Schedule of Investments

GBPGBP
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

MULTI UNITS LUXEMBOURG - Lyxor UK£ 10Y Inflation Expectations UCITS ETF
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92.19Governments 94.07United Kingdom
2.93Banks 1.87United States of America
0.78Technology Hardware & Equipment 0.49Luxembourg
0.43Financial Services 0.36Cayman Islands
0.41Food & Drug Retailers 0.22Sweden
0.36Gas, Water & Multiutilities 0.09Germany

97.10 97.10

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor UK£ 10Y Inflation Expectations UCITS ETF

% %Geographical classificationEconomic classification

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

Bonds

2.581 389 8461 374 846EURAGENCE FRANCAISE DE DEVELOPPEMENT 1.375% 17/09/20241 300 000
0.56301 793301 805EURALLIANDER NV 0.875% 22/04/2026300 000
1.10590 573605 307USDAPPLE INC 2.85% 23/02/2023700 000
1.33717 237703 673USDAPPLE INC 3% 20/06/2027880 000
1.19642 445627 057USDAVANGRID INC 3.15% 01/12/2024779 000
0.94503 904506 222USDBANK OF AMERICA CORP 2.151% 09/11/2020602 000
0.48257 525257 953EURBANK OF CHINA LTD/LUXEMBOURG 0.75% 12/07/2021257 000
0.47253 263250 779USDBANK OF CHINA LTD/LUXEMBOURG 1.875% 12/07/2019300 000
0.77413 269412 871EURBPCE SA 1.125% 14/12/2022400 000
3.241 743 4021 681 361USDCHINA DEVELOPMENT BANK 2.75% 16/11/20222 099 000
0.57306 240304 130EURCOVIVIO 1.875% 20/05/2026300 000
2.221 196 4151 194 208EURDEUTSCHE KREDITBANK AG 0.75% 26/09/20241 200 000
1.27683 301688 694EURELECTRICITE DE FRANCE SA 1% 13/10/2026700 000
1.72928 402942 897EURENEL FINANCE INTERNATIONAL NV 1% 16/09/2024939 000
4.262 293 8092 291 662EURENGIE SA 0.375% 28/02/20232 300 000
0.57307 990311 065EURENGIE SA 1.375% 19/05/2020300 000
0.82441 044447 112EURENGIE SA 2.375% 19/05/2026400 000
1.55835 121809 927USDEXPORT DEVELOPMENT CANADA 1.625% 01/06/2020995 000
1.35728 235736 396EURFERROVIE DELLO STATO ITALIANE SPA 0.875% 07/12/2023741 000
0.92496 379510 498USDFIBRIA OVERSEAS FINANCE 5.50% 17/01/2027581 000
1.26680 785688 988EURGAS NATURAL FENOSA FINANCE BV 0.875% 15/05/2025700 000
0.58314 370366 949USDGEORGIA POWER CO 3.25% 01/04/2026384 000
1.13607 211608 763EURIBERDROLA FINANZAS SA 1% 07/03/2024600 000
2.381 283 1571 297 959EURIBERDROLA FINANZAS SA 1.25% 13/09/20271 300 000
0.89478 640495 612EURIBERDROLA INTERNATIONAL BV FRN PERPETUAL500 000
0.40217 624220 765EURIBERDROLA INTERNATIONAL BV 2.5% 24/10/2022200 000
0.91491 734501 677EURICADE 1.5% 13/09/2027500 000
2.301 240 5331 197 327USDINDUSTRIAL & COMMERCIAL BANK OF CHINA LTD/LUXEMBOURG 2.875%

12/10/2022
1 498 000

1.921 033 4661 054 505EURINNOGY FINANCE BV 1.25% 19/10/20271 055 000
0.78421 438421 758USDMEXICO CITY AIRPORT TRUST - REGS - 4.25% 31/10/2026520 000
0.67359 927399 030USDMEXICO CITY AIRPORT TRUST - REGS - 5.5% 31/10/2046475 000
3.742 018 1352 012 664EURNEDERLANDSE WATERSCHAPSBANK NV 1% 03/09/20251 932 000
3.091 664 4141 659 367EURNORDIC INVESTMENT BANK 0.375% 19/09/20221 629 000
2.801 510 0251 500 505EURNRW BANK 0.875% 10/11/20251 461 000
1.56842 653846 521EURORSTED A/S 1.5% 26/11/2029843 000
1.03556 958585 705USDRURAL ELECTRIFICATION CORP LTD 3.875% 07/07/2027718 000
1.49803 772801 112EURSPAREBANK 1 BOLIGKREDITT AS 0.5% 30/01/2025803 000
2.171 168 8161 160 257EURSSE PLC 0.875% 06/09/20251 175 000
2.651 429 8931 429 843EURSUMITOMO MITSUI FINANCIAL GROUP INC 0.934% 11/10/20241 429 000
2.251 214 4811 203 501USDSVENSK EXPORTKREDIT AB 1.875% 23/06/20201 443 000
1.76946 986949 743EURTENNET HOLDING BV 1.375% 26/06/2029941 000
0.1999 87599 665EURTOYOTA MOTOR CREDIT CORP 0% 21/07/2021100 000

63.8634 415 08634 460 679Total Bonds

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

MULTI UNITS LUXEMBOURG - Lyxor Green Bond (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 (continued)

Supranationals, Governments and Local Public Authorities, Debt Instruments

2.981 608 0051 562 506USDASIAN DEVELOPMENT BANK 2.375% 10/08/20271 974 000
7.954 282 9864 328 598EUREUROPEAN INVESTMENT BANK 1.375% 15/11/20194 175 000
1.64886 477871 522EUREUROPEAN INVESTMENT BANK 1.5% 15/11/2047878 000
8.964 826 0324 639 160EURFRENCH REPUBLIC GOVERNMENT BOND OAT 1.75% 25/06/20394 446 000
1.901 022 056987 579USDINTERNATIONAL BANK FOR RECONSTRUCTION & DEVELOPMENT 2.125%

03/03/2025
1 254 000

1.33719 076710 303EURKINGDOM OF BELGIUM GOVERNMENT BOND 1.25% 22/04/2033701 540
1.07576 347571 132USDKREDITANSTALT FUER WIEDERAUFBAU 1.75% 15/10/2019680 000
5.923 189 0513 214 537USDKREDITANSTALT FUER WIEDERAUFBAU 2% 30/11/20213 827 000
3.671 979 2261 915 731EURSNCF RESEAU EPIC 1% 09/11/20312 000 000

35.4219 089 25618 801 068Total Supranationals, Governments and Local Public Authorities, Debt Instruments

53 261 747 53 504 342 99.28
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

53 261 747 53 504 342 99.28Total Investments

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

MULTI UNITS LUXEMBOURG - Lyxor Green Bond (DR) UCITS ETF

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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35.42Governments 24.38France
27.92Banks 12.26Netherlands
11.39Financial Services 10.06Luxembourg
7.77Gas, Water & Multiutilities 9.79Germany
5.31Electricity 9.39United States of America
3.21Technology Hardware & Equipment 5.54China
2.65Personal Goods 3.51Spain
2.02Industrial Transportation 3.09Finland
1.48Real Estate Investment Trusts 2.98Philippines
1.19Alternative Energy 2.65Japan
0.92Forestry & Paper 2.25Sweden

99.28 2.22Euroland
1.56Denmark
1.55Canada
1.49Norway
1.45Mexico
1.35Italy
1.33Belgium
1.03India
0.92Cayman Islands
0.48South Africa

99.28

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor Green Bond (DR) UCITS ETF

% %Geographical classificationEconomic classification

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

Shares

0.3050 01755 895EURACEA SPA3 926
0.0712 22212 244EURAEROPORTO GUGLIELMO MARCONI DI BOLOGNA SPA803
1.12188 576137 324EURAMPLIFON SPA10 618
0.70118 259149 647EURANIMA HOLDING SPA25 675
0.5897 74993 764EURANSALDO STS SPA7 960
0.1219 82723 780EURASCOPIAVE SPA6 631
4.16701 946734 708EURASSICURAZIONI GENERALI SPA48 848
0.3660 53259 637EURASTM SPA3 051
3.01507 463521 978EURATLANTIA SPA20 042
0.72121 193124 148EURAUTOGRILL SPA11 401
0.3558 81274 220EURAZIMUT HOLDING SPA4 437
0.5186 42786 391EURA2A SPA58 200
0.2439 65343 682EURBANCA FARMAFACTORING SPA7 899
0.2745 68959 581EURBANCA GENERALI SPA2 141
0.2643 49165 529EURBANCA IFIS SPA1 687
0.3153 01766 482EURBANCA MEDIOLANUM SPA9 133
0.3458 12268 403EURBANCA MONTE DEI PASCHI DI SIENA SPA23 579
0.83139 675142 305EURBANCA POPOLARE DI SONDRIO SCPA40 509
0.85143 578169 759EURBANCO BPM SPA57 157
0.4168 80664 264EURBENI STABILI SPA SIIQ91 680
0.2440 44445 142EURBIESSE SPA1 208
0.4371 80568 528EURBPER BANCA15 255
0.4067 09579 939EURBREMBO SPA5 789
0.68114 78876 620EURBRUNELLO CUCINELLI SPA3 001
0.3356 33761 068EURBUZZI UNICEM SPA2 684
0.1728 26626 269EURCEMENTIR HOLDING SPA4 169
0.96161 819179 911EURCERVED GROUP SPA17 589
0.1627 20333 105EURCIR-COMPAGNIE INDUSTRIALI RIUNITE SPA25 957
2.02340 454385 814EURCNH INDUSTRIAL NV37 429
0.2542 92248 161EURCREDITO EMILIANO SPA6 770
0.3457 38667 188EURCREDITO VALTELLINESE SPA594 676
0.1322 21622 504EURDANIELI & C OFFICINE MECCANICHE SPA1 043
0.3457 16051 387EURDATALOGIC SPA1 806
0.89150 439134 880EURDAVIDE CAMPARI-MILANO SPA21 354
0.83140 630157 796EURDE’ LONGHI SPA5 792
1.22205 561154 994EURDIASORIN SPA2 104
0.2440 63543 317EURDOBANK SPA3 596
0.3966 47973 180EUREI TOWERS SPA1 404
0.1626 40425 736EUREL.EN. SPA943
0.5897 74791 005EURENAV SPA22 753
8.271 394 1711 471 896EURENEL SPA293 078
8.891 500 0621 344 576EURENI SPA94 308
0.5592 48970 079EURERG SPA4 938
1.38232 127213 442EUREXOR NV4 023
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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)

0.1321 57124 431EURFALCK RENEWABLES SPA10 421
3.27550 812418 540EURFERRARI NV4 728
4.02677 959529 171EURFIAT CHRYSLER AUTOMOBILES NV41 506
0.1423 76725 552EURFILA SPA1 355
0.2948 44941 639EURFINCANTIERI SPA41 480
0.85143 213110 691EURFINECOBANK BANCA FINECO SPA14 807
0.1016 39120 751EURGEOX SPA6 773
0.2644 58153 804EURGIMA TT SPA3 164
1.14192 355205 313EURHERA SPA72 043
0.67113 094118 280EURIMA INDUSTRIA MACCHINE AUTOMATICHE SPA1 516
0.1830 19835 140EURIMMOBILIARE GRANDE DISTRIBUZIONE SIIQ SPA4 388
0.85142 668120 816EURINFRASTRUTTURE WIRELESS ITALIANE SPA21 600
1.18198 894198 870EURINTERPUMP GROUP SPA7 466
7.531 269 7601 374 908EURINTESA SANPAOLO SPA510 662
0.59100 188104 358EURIREN SPA45 748
0.5287 14088 309EURITALGAS SPA18 454
0.1220 74823 138EURITALMOBILIARE SPA988
0.1321 74124 867EURJUVENTUS FOOTBALL CLUB SPA32 891
0.73123 510205 415EURLEONARDO SPA14 589
1.92323 879297 335EURLUXOTTICA GROUP SPA5 861
0.3050 33554 009EURMAIRE TECNIMONT SPA13 074
0.4066 88265 707EURMARR SPA2 962
0.1931 88039 057EURMEDIASET SPA11 635
1.06178 954204 168EURMEDIOBANCA BANCA DI CREDITO FINANZIARIO SPA22 476
1.39233 610142 468EURMONCLER SPA5 990
0.2644 12995 157EUROVS SPA15 783
0.2949 53753 415EURPARMALAT SPA17 141
0.1931 64033 928EURPIAGGIO & C SPA14 689
0.5999 53499 623EURPIRELLI & C SPA13 917
0.74124 722111 182EURPOSTE ITALIANE SPA17 395
1.07179 663224 081EURPRYSMIAN SPA8 423
0.2034 31441 022EURRAI WAY SPA8 557
0.0610 82813 041EURRCS MEDIAGROUP SPA10 026
0.73122 548133 216EURRECORDATI SPA3 598
0.64107 61285 055EURREPLY SPA1 849
0.5083 63376 499EURSAIPEM SPA21 205
0.1932 15245 884EURSALINI IMPREGILO SPA14 405
0.2033 96339 022EURSALVATORE FERRAGAMO SPA1 625
0.5185 27886 874EURSARAS SPA41 078
1.80303 803351 268EURSNAM SPA84 956
0.60100 473116 253EURSOCIETA CATTOLICA DI ASSICURAZIONI SC14 062
0.4880 18677 444EURSOCIETA INIZIATIVE AUTOSTRADALI E SERVIZI SPA6 216
0.2034 33538 611EURSOL SPA3 270
2.68451 187392 472EURSTMICROELECTRONICS NV23 610
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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)

0.3253 30152 588EURTAMBURI INVESTMENT PARTNERS SPA9 034
0.5388 69165 780EURTECHNOGYM SPA8 738
1.53258 526325 366EURTELECOM ITALIA SPA/MILANO405 594
1.64276 820230 893EURTENARIS SA17 615
1.46246 385266 907EURTERNA RETE ELETTRICA NAZIONALE SPA53 192
0.3762 58069 058EURTOD’S SPA1 173
7.141 202 7651 407 364EURUNICREDIT SPA84 133
0.75126 149148 591EURUNIONE DI BANCHE ITALIANE SPA38 320
0.4168 74480 932EURUNIPOL GRUPPO SPA20 775
0.3254 34557 476EURUNIPOLSAI ASSICURAZIONI SPA28 716
0.1830 41726 647EURVITTORIA ASSICURAZIONI SPA2 182
0.1321 89721 363EURZIGNAGO VETRO SPA2 744

100.0316 862 42917 074 027Total Shares

17 074 027 16 862 429 100.03
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

17 074 027 16 862 429 100.03Total Investments
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21.43Banks 85.03Italy
10.92Electricity 13.36Netherlands
9.40Oil & Gas Producers 1.64Luxembourg
7.88Automobiles & Parts 100.03
4.92Personal Goods
4.75Nonlife Insurance
4.50Industrial Transportation
4.17Gas, Water & Multiutilities
3.71Technology Hardware & Equipment
3.61Industrial Engineering
3.01Financial Services
2.64General Industrials
2.34Health Care Equipment & Services
1.66Life Insurance
1.64Industrial Metals & Mining
1.56Electronic & Electrical Equipment
1.53Fixed Line Telecommunications
0.96Support Services
0.89Beverages
0.85Mobile Telecommunications
0.85Travel, Leisure & Catering
0.83Household Goods & Home Construction
0.82Construction & Materials
0.79Oil Equipment, Services & Distribution
0.73Aerospace & Defense
0.73Pharmaceuticals & Biotechnology
0.59Real Estate Investment Trusts
0.53Leisure Goods
0.46Media
0.40Food & Drug Retailers
0.30Alternative Energy
0.29Food Producers
0.20Chemicals
0.14Software & Computer Services

100.03

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor Italia Equity PIR (DR) UCITS ETF

% %Geographical classificationEconomic classification

Classification of Investments



208The accompanying notes form an integral part of these financial statements.

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

Shares

0.23907 1541 029 256EURABN AMRO GROUP NV40 826
0.20762 747780 368EURACCOR SA18 152
0.22864 655781 343EURACS ACTIVIDADES DE CONSTRUCCION Y SERVICIOS SA24 918
0.883 397 4423 299 092EURADIDAS AG - REG - REG18 173
0.23883 002905 713EURAEGON NV171 924
0.261 013 0831 103 760EURAENA SME SA6 515
0.15599 822574 650USDAERCAP HOLDINGS NV12 933
0.14554 951476 596EURAEROPORTS DE PARIS2 865
0.20785 947767 228EURAGEAS NV18 189
0.09365 462424 280EURAIB GROUP PLC78 594
1.154 453 6104 433 539EURAIR LIQUIDE SA41 352
1.455 621 3784 988 894EURAIRBUS SE56 068
0.461 787 6881 789 478EURAKZO NOBEL NV-CVA - CVA24 382
1.947 521 7578 379 827EURALLIANZ SE-NOM - REG42 491
0.15590 715522 962EURALSTOM SA15 008
0.742 863 0632 590 402EURAMADEUS IT GROUP SA - A42 353
0.09346 249420 576EURAMUNDI SA5 835
0.08319 402333 545EURANDRITZ AG7 026
1.646 361 2976 848 559EURANHEUSER-BUSCH INBEV SA/NV73 541
0.421 609 7771 707 135EURARCELORMITTAL64 109
0.17668 226672 978EURARKEMA SA6 590
1.736 713 5025 932 128EURASML HOLDING NV39 561
0.421 624 5861 725 897EURASSICURAZIONI GENERALI SPA113 054
0.311 210 8281 307 385EURATLANTIA SPA47 821
0.281 071 1451 128 990EURATOS SE9 159
1.023 935 2484 708 453EURAXA SA187 259
0.07290 298317 821EURAXEL SPRINGER4 686
1.013 908 9654 571 436EURBANCO BILBAO VIZCAYA ARGENTARIA SA643 557
0.20779 607902 051EURBANCO DE SABADELL SA543 091
1.857 151 5538 599 169EURBANCO SANTANDER SA1 557 394
0.16624 018646 868EURBANK OF IRELAND GROUP PLC93 346
0.10381 950473 833EURBANKIA SA119 099
0.14542 781525 886EURBANKINTER65 066
1.887 261 1588 179 457EURBASF SE - REG88 648
2.118 185 2398 826 388EURBAYER AG86 754
0.642 480 7442 740 457EURBAYERISCHE MOTOREN WERKE AG31 956
0.09363 288394 582EURBAYERISCHE MOTOREN WERKE AG - PFD5 319
0.24946 048977 959EURBEIERSDORF9 729
0.08308 246292 600EURBIOMERIEUX3 998
1.495 770 1046 847 677EURBNP PARIBAS SA108 481
0.09336 604373 619EURBOLLORE SA84 489
0.20780 093929 105EURBOUYGUES SA21 135
0.18711 601789 082EURBRENNTAG AG14 912
0.15584 690580 654EURBUREAU VERITAS SA25 577
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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)

0.331 283 6921 374 038EURCAIXABANK SA346 382
0.461 779 6101 524 488EURCAP GEMINI SE15 448
0.20777 788987 221EURCARREFOUR SA56 077
0.05178 087264 511EURCASINO GUICHARD PERRACHON SA5 356
0.481 840 1752 278 061EURCIE DE SAINT-GOBAIN48 084
0.23897 8841 084 371EURCNH INDUSTRIAL NV98 712
0.08322 891313 805EURCNP ASSURANCES16 567
0.19730 549695 240USDCOCA-COLA EUROPEAN PARTNERS PLC20 988
0.07283 397260 715EURCOLRUYT5 799
0.21793 9871 177 906EURCOMMERZBANK AG96 698
0.542 076 1542 363 410EURCONTINENTAL AG10 617
0.371 418 8901 548 965EURCOVESTRO AG18 567
0.08321 918330 922EURCOVIVIO3 613
0.321 256 4551 546 696EURCREDIT AGRICOLE SA109 878
0.632 457 4092 389 919EURCRH PLC80 969
1.254 838 6506 100 926EURDAIMLER87 768
0.953 662 8694 082 535EURDANONE58 261
0.10393 312332 098EURDASSAULT AVIATION SA241
0.391 500 9601 156 372EURDASSAULT SYSTEMES SE12 508
0.10394 915366 887EURDAVIDE CAMPARI-MILANO SPA56 056
0.10404 614349 044EURDELIVERY HERO AG8 877
0.451 747 5972 896 594EURDEUTSCHE BANK AG - REG189 503
0.552 126 3861 864 526EURDEUTSCHE BOERSE AG18 628
0.12468 485659 846EURDEUTSCHE LUFTHANSA AG - REG22 742
0.692 653 5703 713 728EURDEUTSCHE POST AG - REG94 872
1.104 268 8134 910 924EURDEUTSCHE TELEKOM AG-NOM - REG321 689
0.371 417 1631 276 117EURDEUTSCHE WOHNEN SE34 231
0.16614 803559 750EUREDENRED22 720
0.22839 936739 260EUREDP - ENERGIAS DE PORTUGAL SA247 040
0.18705 093713 767EUREIFFAGE SA7 567
0.17665 676633 551EURELECTRICITE DE FRANCE SA56 509
0.14544 590477 337EURELISA OYJ13 728
0.14548 126541 168EURENAGAS SA21 890
0.15579 245583 506EURENDESA SA30 656
0.963 734 2314 269 630EURENEL SPA784 997
0.602 314 5962 594 939EURENGIE SA176 283
1.013 905 4003 453 260EURENI SPA245 530
0.501 944 6852 037 400EURE.ON SE212 441
0.271 038 1091 058 014EURERSTE GROUP BANK29 038
0.632 429 1232 296 687EURESSILOR INTERNATIONAL CIE GENERALE D’OPTIQUE SA20 092
0.07285 520311 824EUREURAZEO SA4 396
0.14525 946546 537EUREUROFINS SCIENTIFIC SE1 104
0.08299 340317 813EUREUTELSAT COMMUNICATIONS SA16 850
0.12461 713499 680EUREVONIK INDUSTRIES AG15 742
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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)

0.16603 946548 826EUREXOR NV10 467
0.12447 826474 784EURFAURECIA SA7 327
0.361 380 9911 091 617EURFERRARI NV11 854
0.21821 789844 749EURFERROVIAL SA46 759
0.441 699 5531 588 068EURFIAT CHRYSLER AUTOMOBILES NV104 050
0.23876 283751 108EURFORTUM OYJ42 871
0.09331 802349 063EURFRAPORT AG FRANKFURT AIRPORT SERVICES WORLDWIDE4 016
0.461 798 0861 804 508EURFRESENIUS MEDICAL CARE AG & CO20 816
0.712 762 5952 635 452EURFRESENIUS SE & CO KGAA40 154
0.07283 346292 775EURFUCHS PETROLUB SE - PFD6 708
0.20790 287754 227EURGALP ENERGIA SGPS SA48 380
0.20766 675663 165EURGAS NATURAL SDG33 804
0.12483 070657 434EURGEA GROUP AG16 721
0.16625 361636 522EURGECINA SA4 364
0.14529 946500 536EURGETLINK - REG45 121
0.19742 206711 919EURGRIFOLS SA28 790
0.18703 322707 136EURGROUPE BRUXELLES LAMBERT SA7 787
0.16621 576633 090EURHANNOVER RUECK SE - REG5 820
0.271 035 2851 272 146EURHEIDELBERGCEMENT AG14 363
0.24912 952907 679EURHEINEKEN HOLDING NV11 120
0.562 151 9622 157 508EURHEINEKEN NV25 017
0.25955 3581 024 878EURHENKEL AG & CO KGAA10 030
0.491 882 9621 918 477EURHENKEL KGAA VZ PFD - PFD17 196
0.411 601 2571 389 008EURHERMES INTERNATIONAL3 057
0.07288 238269 215EURHOCHTIEF AG1 862
0.12475 502439 594EURHUGO BOSS AG6 115
0.963 704 5713 668 712EURIBERDROLA SA559 265
0.07258 486260 811EURICADE3 219
0.09346 496504 536EURILIAD SA2 560
0.06239 397267 246EURIMERYS SA3 457
0.803 080 5513 190 003EURINDITEX105 282
0.622 394 1832 495 098EURINFINEON TECHNOLOGIES AG - REG109 674
1.194 623 5795 687 120EURING GROUP NV375 047
0.11440 286479 064EURINGENICO GROUP SA5 718
0.13491 829516 330EURINNOGY SE13 405
0.12446 062425 782EURINTERNATIONAL CONSOLIDATED AIRLINES GROUP SA59 301
0.843 235 2153 584 992EURINTESA SANPAOLO SPA1 301 112
0.06233 820239 779EURINTESA SANPAOLO SPA - RNC90 000
0.13488 631373 348EURIPSEN SA3 637
0.05205 779242 027EURJCDECAUX SA7 180
0.08300 529396 923EURJERONIMO MARTINS SGPS SA24 295
0.411 602 8151 709 097EURKBC GROUP NV24 241
0.913 536 5672 679 042EURKERING SA7 313
0.351 371 2381 406 555EURKERRY GROUP PLC15 304
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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)

0.11421 556467 618EURKION GROUP AG6 839
0.16636 002694 484EURKLEPIERRE SA19 721
0.371 425 2371 439 745EURKONE B - B32 644
0.642 467 5102 245 273EURKONINKLIJKE AHOLD DELHAIZE NV120 337
0.391 507 9611 417 889EURKONINKLIJKE DSM NV17 510
0.20756 115944 599EURKONINKLIJKE KPN NV324 513
0.853 307 7912 978 812EURKONINKLIJKE PHILIPS N.V.90 811
0.07268 522250 171EURKONINKLIJKE VOPAK NV6 786
0.10390 704372 157EURK+S AG18 473
0.14560 586532 205EURLANXESS8 392
0.421 615 0201 625 267EURLEGRAND SA25 676
0.09330 682385 011EURLEONARDO SPA39 060
0.953 664 0743 449 386EURLINDE AG17 926
1.335 143 0464 599 903EURL’OREAL SA24 317
0.23905 435841 664EURLUXOTTICA GROUP SPA16 385
1.987 675 3026 765 259EURLVMH MOET HENNESSY LOUIS VUITTON SE26 912
0.09329 824323 754EURMAN SE3 402
0.07268 915284 176EURMAPFRE SA104 029
0.12475 515568 423EURMEDIOBANCA BANCA DI CREDITO FINANZIARIO SPA59 723
0.271 043 0761 086 576EURMERCK KGAA12 474
0.05183 957292 928EURMETRO AG17 379
0.08291 535294 512EURMETSO OYJ10 158
0.441 716 7782 043 715EURMICHELIN (CGDE)-SA16 460
0.17673 452678 114EURMONCLER SPA17 268
0.21826 127745 814EURMTU AERO ENGINES AG5 019
0.702 709 0512 761 746EURMUENCHENER RUECKVERSICHERUNGS-GESELLSCHAFT AG IN

MUENCHEN - REG
14 963

0.14552 132618 363EURNATIXIS SA90 841
0.21831 533652 557EURNESTE CORPORATION12 374
0.271 031 2291 102 030EURNN GROUP NV29 599
0.692 679 6032 210 334EURNOKIA OYJ543 530
0.10381 106413 655EURNOKIAN RENKAAT OYJ11 262
0.803 101 9183 221 931USDNXP SEMICONDUCTORS NV33 144
0.18690 374742 946EUROMV AG14 214
0.712 762 1732 798 401EURORANGE192 553
0.06232 078297 152EURORION OYJ - B10 051
0.09335 965667 358EUROSRAM LICHT AG9 599
0.20775 675787 776EURPADDY POWER BETFAIR PLC8 165
0.742 867 1112 717 901EURPERNOD RICARD SA20 494
0.291 110 323996 613EURPEUGEOT SA56 765
0.07276 110282 519EURPIRELLI & C SPA38 606
0.21806 3421 036 325EURPORSCHE AUTOMOBIL HOLDING SE - PFD14 779
0.09361 540317 788EURPOSTE ITALIANE SPA50 424
0.13488 664643 193EURPROSIEBENSAT.1 MEDIA SE22 488
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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)

0.07283 490414 148EURPROXIMUS14 681
0.11430 013546 951EURPRYSMIAN SPA20 160
0.311 180 7451 140 689EURPUBLICIS GROUPE20 033
0.10401 301293 179EURPUMA SE801
0.18687 274588 842EURQIAGEN NV22 028
0.10375 605427 041EURRAIFFEISEN BANK INTERNATIONAL AG14 287
0.15579 679598 131EURRANDSTAD NV11 497
0.09343 734374 793EURRECORDATI SPA10 092
0.19728 608781 298EURRED ELECTRICA CORPORACION SA41 778
0.441 702 8821 772 448EURRELX NV93 232
0.06242 091253 663EURREMY COINTREAU SA2 181
0.351 351 1421 565 654EURRENAULT SA18 552
0.572 203 6751 977 622EURREPSOL SA131 445
0.09360 546434 856EURREXEL SA29 277
0.06217 004253 464EURRTL GROUP3 735
0.25976 484984 230EURRWE AG50 012
0.06233 614250 228EURRYANAIR HOLDINGS PLC14 781
0.873 350 4102 903 599EURSAFRAN SA32 200
0.461 788 5381 914 996EURSAMPO OYJ - A42 788
1.937 478 0457 849 354EURSANOFI108 930
2.429 386 0008 956 898EURSAP SE94 856
0.11439 767430 155EURSARTORIUS AG3 433
0.05178 645227 162EURSCHAEFFLER AG16 022
0.963 703 1983 627 987EURSCHNEIDER ELECTRIC SE51 851
0.13505 111539 670EURSCOR SE15 874
0.08325 978337 749EURSEB SA2 179
0.14551 645504 475EURSES SA35 159
2.168 359 5988 425 898EURSIEMENS AG - REG73 835
0.07264 719260 220EURSIEMENS GAMESA RENEWABLE ENERGY SA23 009
0.13511 834483 756EURSIEMENS HEALTHINEERS AG14 477
0.19754 621769 844EURSMURFIT KAPPA GROUP PLC21 747
0.20785 340921 081EURSNAM SPA219 614
0.05196 515232 723EURSOCIETE BIC SA2 475
0.692 675 3273 186 201EURSOCIETE GENERALE SA74 078
0.19747 891942 386EURSODEXO SA8 735
0.20773 597830 710EURSOLVAY7 153
0.331 259 5971 216 035EURSTMICROELECTRONICS NV65 913
0.23891 364700 989EURSTORA ENSO OYJ - R53 184
0.10400 879541 479EURSUEZ36 099
0.23893 915835 854EURSYMRISE AG11 903
0.18701 463820 387EURTELECOM ITALIA SPA/MILANO1 100 507
0.08325 562363 947EURTELECOM ITALIA SPA/MILANO - RSP581 777
0.06242 306297 199EURTELEFONICA DEUTSCHLAND HOLDING AG71 773
0.853 282 9093 829 537EURTELEFONICA SA451 011
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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)

0.05204 360291 628EURTELENET GROUP HOLDING NV5 109
0.22843 800677 002EURTELEPERFORMANCE5 577
0.19716 227591 745EURTENARIS SA45 576
0.16629 012700 349EURTERNA RETE ELETTRICA NAZIONALE SPA135 797
0.291 132 412899 992EURTHALES SA10 262
0.23875 668953 758EURTHYSSENKRUPP AG42 059
3.1412 140 54711 097 128EURTOTAL232 533
0.18709 737518 612EURUBISOFT ENTERTAINMENT SA7 552
0.21821 683778 127EURUCB SA12 202
0.26993 518823 685EURUMICORE SA20 214
0.652 514 5032 816 856EURUNIBAIL RODAMCO REITS13 336
0.722 769 4643 329 155EURUNICREDIT SPA193 723
1.847 117 5287 214 582EURUNILEVER CVA148 949
0.13496 166491 556EURUNIPER SE19 427
0.15582 391678 409EURUNITED INTERNET AG - REG11 871
0.411 577 3591 332 691EURUPM-KYMMENE OYJ51 514
0.281 082 9471 371 269EURVALEO SA23 130
0.24946 8361 081 965EURVEOLIA ENVIRONNEMENT SA51 655
1.033 999 4844 249 496EURVINCI SA48 561
0.542 101 5122 214 721EURVIVENDI SA100 072
0.11436 435532 238EURVOESTALPINE AG11 063
0.11443 320525 145EURVOLKSWAGEN AG3 133
0.662 547 4453 040 697EURVOLKSWAGEN AG - PFD17 912
0.491 910 1361 892 249EURVONOVIA SE46 863
0.19720 879762 105EURWARTSILA OYJ42 833
0.08316 122374 833EURWENDEL SA2 679
0.401 562 9741 061 415EURWIRECARD AG11 330
0.351 352 2451 227 469EURWOLTERS KLUWER CVA28 020
0.13514 315475 181EURZALANDO SE10 744
0.06249 554344 395EUR1&1 DRILLISCH AG5 118

99.85386 803 174399 787 639Total Shares

399 787 639 386 803 174 99.85
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

399 787 639 386 803 174 99.85Total Investments
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11.11Banks 31.14France
8.04Personal Goods 28.89Germany
6.66Chemicals 13.76Netherlands
6.01Pharmaceuticals & Biotechnology 9.35Spain
5.53Oil & Gas Producers 6.03Italy
5.06Automobiles & Parts 3.31Belgium
4.90Nonlife Insurance 3.16Finland
4.29Technology Hardware & Equipment 1.70Ireland
4.19Software & Computer Services 0.94Luxembourg
3.53Beverages 0.74Austria
3.37Construction & Materials 0.50Portugal
3.16Aerospace & Defense 0.34United Kingdom
2.98Electricity 99.85
2.54General Industrials
2.38Industrial Engineering
2.34Electronic & Electrical Equipment
2.24Fixed Line Telecommunications
2.22Media
2.21Gas, Water & Multiutilities
2.04General Retailers
1.94Industrial Transportation
1.33Real Estate Investment Trusts
1.31Health Care Equipment & Services
1.30Food Producers
1.23Mobile Telecommunications
1.22Financial Services
1.12Support Services
1.08Food & Drug Retailers
0.94Industrial Metals & Mining
0.89Travel, Leisure & Catering
0.87Life Insurance
0.83Forestry & Paper
0.49Real Estate Investment & Services
0.20Alternative Energy
0.18Leisure Goods
0.13Household Goods & Home Construction

99.85

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor Core MSCI EMU (DR) UCITS ETF

% %Geographical classificationEconomic classification

Classification of Investments
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MULTI UNITS LUXEMBOURG

Schedule of Investments

MULTI UNITS LUXEMBOURG - Lyxor JPX-Nikkei 400 (DR) UCITS ETF

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

Shares

0.0647 268 00045 516 568JPYABC-MART INC7 800
0.019 273 00015 961 605JPYADASTRIA CO LTD6 600
0.0755 853 60050 833 061JPYADVANTEST CORP24 200
0.49389 628 000270 148 526JPYAEON CO LTD164 400
0.0219 227 00020 594 961JPYAEON DELIGHT CO LTD5 100
0.0971 629 20071 529 885JPYAEON FINANCIAL SERVICE CO LTD30 300
0.0754 725 00056 324 724JPYAEON MALL CO LTD27 500
0.24191 573 055186 055 602JPYAGC INC/JAPAN44 397
0.0649 792 00047 248 334JPYAICA KOGYO CO LTD12 800
0.0646 569 00044 614 274JPYAIN HOLDINGS INC5 700
0.1076 275 00077 765 198JPYAIR WATER INC37 500
0.23180 790 000209 052 074JPYAISIN SEIKI CO LTD35 800
0.26209 809 600217 673 707JPYAJINOMOTO CO INC100 100
0.16123 737 50096 055 283JPYALFRESA HOLDINGS CORP47 500
0.13106 440 400109 498 563JPYALPS ELECTRIC CO LTD37 400
0.0970 503 00083 960 504JPYAMADA HOLDINGS CO LTD66 200
0.41327 961 400337 641 487JPYANA HOLDINGS INC80 600
0.13107 482 500109 270 157JPYAOZORA BANK LTD25 500
0.65517 286 400418 719 240JPYASAHI GROUP HOLDINGS LTD91 200
0.1187 152 00059 599 593JPYASAHI INTECC CO LTD20 800
0.50399 168 000393 813 149JPYASAHI KASEI CORP283 500
0.1080 726 30074 993 900JPYASICS CORP43 100
0.94753 125 100644 097 074JPYASTELLAS PHARMA INC445 900
0.26205 193 000162 692 760JPYBANDAI NAMCO HOLDINGS INC44 900
0.0543 237 70032 791 951JPYBIC CAMERA INC25 300
0.78622 652 100726 662 265JPYBRIDGESTONE CORP143 700
0.15115 964 000138 438 459JPYBROTHER INDUSTRIES LTD53 000
0.1082 883 50077 745 171JPYCALBEE INC19 900
1.06848 201 600890 924 677JPYCANON INC233 600
0.0862 889 80055 431 619JPYCASIO COMPUTER CO LTD34 900
1.12893 144 000763 553 593JPYCENTRAL JAPAN RAILWAY CO38 900
0.15118 702 800119 653 089JPYCHIBA BANK LTD151 600
0.28220 414 700189 231 162JPYCHUBU ELECTRIC POWER CO INC132 700
0.33263 193 000209 997 306JPYCHUGAI PHARMACEUTICAL CO LTD45 300
0.0644 279 50058 907 103JPYCHUGOKU BANK LTD39 500
0.0431 093 00023 849 833JPYCI:Z HOLDINGS CO LTD5 900
0.016 854 0009 966 770JPYCLARION CO LTD23 000
0.0110 425 00017 676 995JPYCOLOPL INC13 900
0.0650 256 90045 050 547JPYCOMSYS HOLDINGS CORP17 100
0.18146 809 200141 761 637JPYCONCORDIA FINANCIAL GROUP LTD260 300
0.0647 208 00053 970 637JPYCOSMOS PHARMACEUTICAL CORP2 100
0.0320 065 50018 540 257JPYCREATE SD HOLDINGS CO LTD6 300
0.23181 818 00092 248 356JPYCYBERAGENT INC27 300
0.0975 153 80083 872 216JPYDAICEL CORP61 300

JPYJPY
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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MULTI UNITS LUXEMBOURG - Lyxor JPX-Nikkei 400 (DR) UCITS ETF

(continued)Schedule of Investments

Shares (continued)

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

0.14107 295 500120 882 688JPYDAIFUKU CO LTD22 100
0.60478 389 600471 482 851JPYDAI-ICHI LIFE HOLDINGS INC242 100
0.66526 235 400320 083 537JPYDAIICHI SANKYO CO LTD124 200
0.0644 940 00043 794 187JPYDAIICHIKOSHO CO LTD8 400
0.99785 584 000680 946 472JPYDAIKIN INDUSTRIES LTD59 200
0.0214 444 70015 532 506JPYDAIKYONISHIKAWA CORP8 900
0.0427 910 20024 208 188JPYDAIO PAPER CORP18 100
0.40318 777 000357 146 134JPYDAITO TRUST CONSTRUCTION CO LTD17 700
0.68542 233 600563 565 971JPYDAIWA HOUSE INDUSTRY CO LTD143 600
0.30235 705 120234 884 172JPYDAIWA SECURITIES GROUP INC366 400
0.0646 524 80055 906 064JPYDENA CO LTD22 400
0.0861 706 50060 154 460JPYDENKA CO LTD16 700
0.65521 175 600545 955 759JPYDENSO CORP96 300
0.0861 927 08070 756 277JPYDIC CORP17 898
0.0216 512 60014 942 792JPYDIP CORP5 800
0.14109 678 000134 735 703JPYDISCO CORP5 800
0.0536 580 60046 338 015JPYDMG MORI CO LTD23 800
0.18147 364 000120 935 069JPYDON QUIJOTE HOLDINGS CO LTD27 700
0.0537 223 50045 745 810JPYDOWA HOLDINGS CO LTD10 900
0.019 444 60010 867 740JPYEAGLE INDUSTRY CO LTD5 300
1.04826 908 500798 996 433JPYEAST JAPAN RAILWAY CO77 900
0.0861 314 11067 527 231JPYEBARA CORP17 798
0.51405 808 000303 422 722JPYEISAI CO LTD52 000
0.019 845 8008 509 285JPYELECOM CO LTD3 800
0.1298 670 000101 053 724JPYELECTRIC POWER DEVELOPMENT CO LTD34 500
0.0864 372 00070 140 561JPYEZAKI GLICO CO LTD12 100
0.20159 742 00079 332 310JPYFAMILYMART UNY HOLDINGS CO LTD13 700
1.14906 606 000949 923 627JPYFANUC CORP41 200
0.46366 552 000243 287 364JPYFAST RETAILING CO LTD7 200
0.0321 435 00019 344 691JPYFINANCIAL PRODUCTS GROUP CO LTD15 000
0.14110 564 00085 507 075JPYFUJI ELECTRIC CO LTD131 000
0.0323 062 20030 175 638JPYFUJITSU GENERAL LTD13 300
0.38299 622 800375 962 565JPYFUJITSU LTD446 000
0.0537 338 00035 926 004JPYFUYO GENERAL LEASE CO LTD4 900
0.0540 904 50023 290 164JPYGMO INTERNET INC15 500
0.0432 571 00034 597 764JPYGUNGHO ONLINE ENTERTAINMENT INC115 500
0.0650 634 00058 189 717JPYGUNMA BANK LTD87 000
0.13102 412 80084 423 418JPYHAKUHODO DY HOLDINGS INC57 600
0.19150 416 000112 089 124JPYHAMAMATSU PHOTONICS KK31 600
0.31244 125 090235 003 975JPYHANKYU HANSHIN HOLDINGS INC54 798
0.0433 377 50030 691 829JPYHANWA CO LTD7 900
0.0430 485 00037 920 055JPYHARMONIC DRIVE SYSTEMS INC6 500
0.1186 807 70083 545 212JPYHASEKO CORP56 700
0.0538 102 40029 029 542JPYHAZAMA ANDO CORP37 800
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MULTI UNITS LUXEMBOURG - Lyxor JPX-Nikkei 400 (DR) UCITS ETF

(continued)Schedule of Investments

Shares (continued)

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

0.0536 099 00029 351 068JPYHEIWA CORP13 500
0.1299 297 00070 125 753JPYHIKARI TSUSHIN INC5 100
0.0973 227 70086 420 078JPYHINO MOTORS LTD61 900
0.13102 082 550113 610 188JPYHIROSE ELECTRIC CO LTD7 435
0.0646 641 60055 426 038JPYHIROSHIMA BANK LTD63 200
0.15119 680 00068 652 795JPYHISAMITSU PHARMACEUTICAL CO INC12 800
0.0433 508 80031 278 477JPYHITACHI CAPITAL CORP11 700
0.0650 287 50069 560 613JPYHITACHI CHEMICAL CO LTD22 500
0.0973 080 00069 257 302JPYHITACHI CONSTRUCTION MACHINERY CO LTD20 300
0.0866 896 00062 399 369JPYHITACHI HIGH-TECHNOLOGIES CORP14 800
1.02814 427 200830 994 347JPYHITACHI LTD1 042 000
0.0753 130 00071 520 764JPYHITACHI METALS LTD46 200
0.0325 542 00022 870 180JPYHITACHI TRANSPORT SYSTEM LTD9 000
0.0542 034 55049 358 071JPYHOKUHOKU FINANCIAL GROUP INC28 498
1.531 217 923 2001 256 517 492JPYHONDA MOTOR CO LTD374 400
0.0866 650 00055 452 860JPYHORIBA LTD8 600
0.19153 577 000139 441 805JPYHOSHIZAKI CORP13 700
0.69549 902 700542 001 670JPYHOYA CORP87 300
0.13105 760 20098 152 733JPYHULIC CO LTD89 400
0.0323 440 00023 379 403JPYIBJ LEASING CO LTD8 000
0.0431 824 00023 387 130JPYICHIGO INC61 200
0.1076 290 90072 856 142JPYIIDA GROUP HOLDINGS CO LTD35 700
0.34271 741 800280 726 028JPYINPEX CORP236 400
0.23184 967 550194 840 674JPYISUZU MOTORS LTD125 700
0.79629 552 000585 985 206JPYITOCHU CORP313 600
0.0537 131 60039 862 608JPYITOCHU TECHNO-SOLUTIONS CORP19 400
0.0536 670 00031 844 966JPYIWATANI CORP9 500
0.0753 430 00045 023 754JPYIZUMI CO LTD7 800
0.1186 037 00079 577 642JPYJ FRONT RETAILING CO LTD51 000
0.0327 480 50034 828 376JPYJAFCO CO LTD6 100
0.38299 706 400286 148 764JPYJAPAN AIRLINES CO LTD76 300
0.0320 940 00021 072 222JPYJAPAN AVIATION ELECTRONICS INDUSTRY LTD12 000
0.32252 845 200237 994 500JPYJAPAN EXCHANGE GROUP INC122 800
1.05834 102 500992 549 344JPYJAPAN TOBACCO INC269 500
0.30242 716 800260 014 218JPYJFE HOLDINGS INC115 800
0.1186 190 20098 548 994JPYJSR CORP45 700
0.0969 669 60074 183 573JPYJTEKT CORP46 200
0.019 800 7009 188 730JPYKABU.COM SECURITIES CO LTD27 300
0.23182 754 000231 917 820JPYKAJIMA CORP213 000
0.1078 062 40044 346 825JPYKAKAKU.COM INC31 200
0.0644 951 00045 518 729JPYKAKEN PHARMACEUTICAL CO LTD7 900
0.0322 081 50021 970 927JPYKANAMOTO CO LTD6 300
0.0429 138 20025 107 340JPYKANEMATSU CORP18 200
0.36286 032 000274 573 768JPYKANSAI ELECTRIC POWER CO INC177 000

JPYJPY
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity



218The accompanying notes form an integral part of these financial statements.

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

MULTI UNITS LUXEMBOURG - Lyxor JPX-Nikkei 400 (DR) UCITS ETF

(continued)Schedule of Investments

Shares (continued)

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

0.14110 035 600129 981 894JPYKANSAI PAINT CO LTD47 800
1.13901 615 000715 923 186JPYKAO CORP106 700
0.14110 030 500125 548 116JPYKAWASAKI HEAVY INDUSTRIES LTD33 700
1.341 071 458 5001 048 370 796JPYKDDI CORP353 500
0.1296 990 00081 970 739JPYKEIHAN ELECTRIC RAILWAY CO LTD24 400
0.16129 712 000114 408 014JPYKEIO CORP24 200
0.14114 907 19594 780 734JPYKEISEI ELECTRIC RAILWAY CO LTD30 199
0.0867 590 60064 151 148JPYKEWPIE CORP24 200
1.671 332 528 0001 283 769 525JPYKEYENCE CORP21 300
0.24190 060 000119 495 002JPYKIKKOMAN CORP34 000
0.23185 772 000174 817 091JPYKINTETSU GROUP HOLDINGS CO LTD41 100
0.78620 155 900536 765 388JPYKIRIN HOLDINGS CO LTD209 300
0.15115 797 00078 816 336JPYKOBAYASHI PHARMACEUTICAL CO LTD12 100
0.0215 288 00013 953 573JPYKOBE BUSSAN CO LTD2 800
0.24190 320 000193 296 734JPYKOITO MANUFACTURING CO LTD26 000
0.83663 696 000684 700 043JPYKOMATSU LTD209 500
0.1298 136 00094 826 679JPYKONAMI HOLDINGS CORP17 400
0.13104 546 40095 975 149JPYKONICA MINOLTA INC101 600
0.22176 638 00098 529 829JPYKOSE CORP7 400
0.0541 666 20043 329 207JPYK’S HOLDINGS CORP36 200
0.51405 770 400478 613 171JPYKUBOTA CORP232 800
0.0429 953 00026 376 569JPYKUMAGAI GUMI CO LTD7 700
0.15116 739 000160 798 810JPYKURARAY CO LTD76 500
0.0325 058 00021 893 000JPYKUSURI NO AOKI HOLDINGS CO LTD3 400
0.56445 411 100504 370 458JPYKYOCERA CORP71 300
0.0650 616 60037 851 947JPYKYOWA EXEO CORP17 400
0.15121 475 200101 970 158JPYKYOWA HAKKO KIRIN CO LTD54 400
0.0651 360 00041 622 096JPYKYUDENKO CORP9 600
0.0650 076 00062 767 318JPYKYUSHU FINANCIAL GROUP INC93 600
0.0975 428 00079 389 447JPYLAWSON INC10 900
0.0431 017 70040 286 857JPYLEOPALACE21 CORP51 100
0.15122 815 000127 682 836JPYLION CORP60 500
0.0644 207 80046 347 535JPYMAEDA CORP34 700
0.0432 051 68435 080 709JPYMAEDA ROAD CONSTRUCTION CO LTD15 212
0.35281 019 000259 500 006JPYMAKITA CORP56 600
0.37296 799 120269 604 034JPYMARUBENI CORP351 200
0.0322 133 10018 396 762JPYMATSUI SECURITIES CO LTD20 900
0.1187 560 00070 168 148JPYMATSUMOTOKIYOSHI HOLDINGS CO LTD17 600
0.23185 232 000228 755 785JPYMAZDA MOTOR CORP136 200
0.1082 735 40494 614 361JPYMEBUKI FINANCIAL GROUP INC222 407
0.1295 358 40082 879 102JPYMEDIPAL HOLDINGS CORP42 800
0.34268 992 000251 364 496JPYMEIJI HOLDINGS CO LTD28 800
0.0325 536 00026 486 137JPYMEITEC CORP4 800
0.19151 044 400156 101 051JPYMINEBEA MITSUMI INC80 600
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MULTI UNITS LUXEMBOURG - Lyxor JPX-Nikkei 400 (DR) UCITS ETF

(continued)Schedule of Investments

Shares (continued)

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

0.20160 208 000146 038 164JPYMISUMI GROUP INC49 600
0.017 015 20013 318 840JPYMITSUBA CORP7 900
0.35282 300 560324 711 115JPYMITSUBISHI CHEMICAL HOLDINGS CORP304 400
1.16923 092 200781 904 522JPYMITSUBISHI CORP299 900
0.80639 785 550766 808 281JPYMITSUBISHI ELECTRIC CORP433 900
0.77617 128 200630 920 874JPYMITSUBISHI ESTATE CO LTD318 600
0.1193 874 000100 097 823JPYMITSUBISHI GAS CHEMICAL CO INC37 400
0.37293 053 700322 813 113JPYMITSUBISHI HEAVY INDUSTRIES LTD72 700
0.1186 170 455109 946 799JPYMITSUBISHI MATERIALS CORP28 299
0.13101 250 600140 285 191JPYMITSUBISHI TANABE PHARMA CORP52 900
1.11885 559 5201 014 474 945JPYMITSUBISHI UFJ FINANCIAL GROUP INC1 403 200
0.0973 956 60064 193 131JPYMITSUBISHI UFJ LEASE & FINANCE CO LTD108 600
0.84671 381 500616 052 256JPYMITSUI & CO LTD363 400
0.15121 835 000143 015 736JPYMITSUI CHEMICALS INC41 300
0.72571 701 200521 043 809JPYMITSUI FUDOSAN CO LTD213 800
0.0429 722 40058 112 667JPYMIXI INC10 600
1.311 041 621 1501 108 612 362JPYMIZUHO FINANCIAL GROUP INC5 585 100
0.0974 480 00050 180 898JPYMONOTARO CO LTD15 200
0.48385 383 600413 876 842JPYMS&AD INSURANCE GROUP HOLDINGS INC111 900
1.06849 072 000763 992 075JPYMURATA MANUFACTURING CO LTD45 600
0.24192 494 000141 684 378JPYM3 INC43 600
0.1080 476 000101 036 933JPYNABTESCO CORP23 600
0.16123 838 000108 206 994JPYNAGOYA RAILROAD CO LTD43 300
0.1079 950 00073 413 418JPYNANKAI ELECTRIC RAILWAY CO LTD26 000
0.22170 544 000166 406 128JPYNEC CORP56 100
0.19153 015 900139 708 961JPYNEXON CO LTD95 100
0.13104 371 700112 651 345JPYNGK INSULATORS LTD52 900
0.15117 552 00086 603 810JPYNGK SPARK PLUG CO LTD37 200
0.1184 130 000117 283 637JPYNH FOODS LTD18 800
0.0644 683 20050 979 266JPYNHK SPRING CO LTD42 800
0.0758 326 96458 827 556JPYNICHIREI CORP20 698
1.10869 487 500725 680 443JPYNIDEC CORP52 300
0.0754 537 00054 288 596JPYNIFCO INC/JAPAN15 900
0.0755 838 50044 721 046JPYNIHON KOHDEN CORP18 100
0.0537 186 80040 289 203JPYNIHON PARKERIZING CO LTD23 300
0.0322 624 00025 943 812JPYNIPPO CORP11 200
0.16129 444 000117 918 084JPYNIPPON EXPRESS CO LTD16 100
0.0651 034 00028 382 938JPYNIPPON GAS CO LTD7 900
0.0536 550 50051 790 742JPYNIPPON KAYAKU CO LTD29 500
0.0431 174 80040 214 205JPYNIPPON LIGHT METAL HOLDINGS CO LTD125 200
0.21167 427 000134 782 131JPYNIPPON PAINT HOLDINGS CO LTD35 100
0.0218 139 00020 229 290JPYNIPPON STEEL & SUMIKIN BUSSAN CORP3 298
0.52417 696 000501 708 535JPYNIPPON STEEL & SUMITOMO METAL CORP192 000
0.0429 866 20033 859 101JPYNIPPON SUISAN KAISHA LTD54 700
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MULTI UNITS LUXEMBOURG - Lyxor JPX-Nikkei 400 (DR) UCITS ETF

(continued)Schedule of Investments

Shares (continued)

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

1.21966 912 000981 249 039JPYNIPPON TELEGRAPH & TELEPHONE CORP192 000
0.0973 077 90075 920 351JPYNIPPON TELEVISION HOLDINGS INC39 100
0.0648 240 00044 603 662JPYNISHI-NIPPON RAILROAD CO LTD16 000
0.17137 005 000107 368 340JPYNISSAN CHEMICAL CORP26 500
0.69551 720 400592 057 237JPYNISSAN MOTOR CO LTD511 800
0.19152 190 000132 237 184JPYNISSIN FOODS HOLDINGS CO LTD19 000
0.0217 239 20017 870 418JPYNISSIN KOGYO CO LTD8 800
0.37293 760 000291 923 203JPYNITORI HOLDINGS CO LTD17 000
0.34274 962 400318 462 162JPYNITTO DENKO CORP32 800
0.0862 650 00054 863 174JPYNOF CORP17 500
0.0218 718 80015 933 654JPYNOJIMA CORP7 600
0.0650 169 60061 032 483JPYNOK CORP23 400
0.50396 330 480466 507 370JPYNOMURA HOLDINGS INC736 400
0.0970 053 00067 018 014JPYNOMURA REAL ESTATE HOLDINGS INC28 500
0.18145 274 610110 541 899JPYNOMURA RESEARCH INSTITUTE LTD27 053
0.0217 875 20015 740 691JPYNS SOLUTIONS CORP6 400
0.13101 841 300133 620 075JPYNSK LTD89 100
0.21168 687 200157 619 578JPYNTT DATA CORP132 200
1.12890 781 000815 545 458JPYNTT DOCOMO INC315 600
0.0431 654 00029 388 563JPYNTT URBAN DEVELOPMENT CORP26 600
0.016 810 0006 368 000JPYNUFLARE TECHNOLOGY INC1 000
0.0215 800 00015 250 152JPYOBARA GROUP INC2 500
0.21168 107 400193 083 332JPYOBAYASHI CORP145 800
0.15122 878 00091 916 040JPYOBIC CO LTD13 400
0.19153 614 044139 487 542JPYODAKYU ELECTRIC RAILWAY CO LTD64 598
0.16131 217 000117 593 849JPYOJI HOLDINGS CORP191 000
0.34268 505 000249 848 284JPYOLYMPUS CORP64 700
0.30238 337 000272 454 789JPYOMRON CORP46 100
0.33266 192 500249 367 539JPYONO PHARMACEUTICAL CO LTD102 500
0.0645 920 00026 995 508JPYOPEN HOUSE CO LTD7 000
0.0862 445 00055 653 401JPYORACLE CORP JAPAN6 900
0.0213 797 40016 748 049JPYORIENT CORP92 600
0.71569 625 000421 031 531JPYORIENTAL LAND49 000
0.63500 196 000520 917 076JPYORIX CORP285 500
0.24193 028 500177 286 772JPYOSAKA GAS CO LTD84 200
0.0645 203 40050 482 799JPYOSG CORP19 800
0.14111 232 00087 400 888JPYOTSUKA CORP25 600
0.61483 832 800404 122 992JPYOTSUKA HOLDINGS CO LTD90 200
0.93740 477 300814 549 728JPYPANASONIC CORP495 800
0.0971 455 50063 057 743JPYPARK24 CO LTD23 700
0.0542 887 60039 210 439JPYPENTA-OCEAN CONSTRUCTION CO LTD57 800
0.1294 639 30095 549 280JPYPERSOL HOLDINGS CO LTD38 300
0.18141 757 000106 386 980JPYPIGEON CORP26 300
0.0646 892 00039 402 677JPYPILOT CORP7 600

JPYJPY
% of 

net assets
Market valueCostQuotation

CurrencyDescription
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Quantity
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JUNE 30, 2018
MULTI UNITS LUXEMBOURG

MULTI UNITS LUXEMBOURG - Lyxor JPX-Nikkei 400 (DR) UCITS ETF

(continued)Schedule of Investments

Shares (continued)

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

0.0110 100 8009 024 654JPYPRESSANCE CORP5 900
0.20159 322 440264 474 853JPYRAKUTEN INC212 600
0.0866 374 80057 815 320JPYRELO GROUP INC22 700
0.0324 435 00029 327 154JPYRENESAS ELECTRONICS CORP22 500
0.35278 344 220265 055 651JPYRESONA HOLDINGS INC469 700
0.0434 300 00035 315 688JPYRESORTTRUST INC17 500
0.17132 588 000141 530 312JPYRICOH CO LTD130 500
0.0975 229 00074 335 095JPYRINNAI CORP7 700
0.28222 300 000190 526 689JPYRYOHIN KEIKAKU CO LTD5 700
0.0861 692 00048 669 667JPYSANKYU INC10 600
0.0325 752 00026 276 420JPYSANRIO CO LTD12 000
0.20158 728 200146 243 892JPYSANTEN PHARMACEUTICAL CO LTD82 200
0.0648 368 80053 309 743JPYSANWA HOLDINGS CORP41 200
0.0543 848 00053 987 346JPYSAWAI PHARMACEUTICAL CO LTD8 700
0.17138 133 60081 904 305JPYSBI HOLDINGS INC/JAPAN48 400
0.0863 960 00061 933 806JPYSCREEN HOLDINGS CO LTD8 200
0.0650 470 00045 004 514JPYSCSK CORP9 800
0.47374 308 000365 385 622JPYSECOM CO LTD44 000
0.13103 487 200102 933 599JPYSEIBU HOLDINGS INC55 400
0.16124 419 600179 078 258JPYSEIKO EPSON CORP64 600
0.0215 972 80017 422 812JPYSEIKO HOLDINGS CORP6 700
0.22178 227 200206 983 709JPYSEKISUI CHEMICAL CO LTD94 400
0.39310 072 000300 624 885JPYSEKISUI HOUSE LTD158 200
0.0754 264 00065 953 239JPYSERIA CO LTD10 200
1.09865 715 200781 370 009JPYSEVEN & I HOLDINGS CO LTD179 200
0.0754 409 50066 413 288JPYSEVEN BANK LTD160 500
0.22173 865 000116 314 272JPYSHIMADZU CORP51 900
0.0647 775 00065 073 083JPYSHIMAMURA CO LTD4 900
0.35282 924 000269 847 637JPYSHIMANO INC17 400
0.21170 856 300180 793 103JPYSHIMIZU CORP148 700
0.94747 386 100773 724 990JPYSHIN-ETSU CHEMICAL CO LTD75 700
0.0863 122 00063 503 472JPYSHINSEI BANK LTD37 000
0.44353 411 100372 459 045JPYSHIONOGI & CO LTD62 100
0.0537 202 00030 450 934JPYSHIP HEALTHCARE HOLDINGS INC8 900
0.89711 758 200362 910 446JPYSHISEIDO CO LTD80 900
0.14113 113 000114 447 408JPYSHIZUOKA BANK LTD113 000
0.69552 568 000551 179 915JPYSMC CORP/JAPAN13 600
1.261 005 395 3001 154 391 692JPYSOFTBANK GROUP CORP126 100
0.1186 130 00084 398 374JPYSOHGO SECURITY SERVICES CO LTD16 500
0.13101 665 80079 093 132JPYSOJITZ CORP252 900
0.47376 320 000380 564 956JPYSOMPO HOLDINGS INC84 000
1.801 434 124 8001 069 342 070JPYSONY CORP253 200
0.0974 483 20063 436 908JPYSONY FINANCIAL HOLDINGS INC35 200
0.0862 715 00051 312 939JPYSOTETSU HOLDINGS INC18 500

JPYJPY
% of 
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JUNE 30, 2018
MULTI UNITS LUXEMBOURG

MULTI UNITS LUXEMBOURG - Lyxor JPX-Nikkei 400 (DR) UCITS ETF

(continued)Schedule of Investments

Shares (continued)

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

0.14107 712 00081 516 324JPYSQUARE ENIX HOLDINGS CO LTD19 800
0.16125 496 000130 756 323JPYSTANLEY ELECTRIC CO LTD33 200
0.21168 630 000146 792 088JPYSTART TODAY CO LTD42 000
0.0215 665 80016 536 646JPYSTARTS CORP INC5 800
0.55434 730 000543 505 702JPYSUBARU CORP134 800
0.0860 254 00055 165 820JPYSUGI HOLDINGS CO LTD9 400
0.26209 752 000237 897 583JPYSUMITOMO CHEMICAL CO LTD334 000
0.62490 672 000440 743 986JPYSUMITOMO CORP269 600
0.0975 509 00048 662 994JPYSUMITOMO DAINIPPON PHARMA CO LTD32 200
0.33264 660 000291 034 655JPYSUMITOMO ELECTRIC INDUSTRIES LTD160 400
0.0752 154 70053 616 931JPYSUMITOMO FORESTRY CO LTD31 100
0.1292 752 000112 068 813JPYSUMITOMO HEAVY INDUSTRIES LTD24 800
0.29232 666 200208 150 197JPYSUMITOMO METAL MINING CO LTD54 900
0.0327 031 26021 234 448JPYSUMITOMO MITSUI CONSTRUCTION CO LTD35 060
1.341 065 735 0001 067 889 179JPYSUMITOMO MITSUI FINANCIAL GROUP INC247 500
0.46369 442 514337 127 946JPYSUMITOMO MITSUI TRUST HOLDINGS INC84 098
0.0543 596 00042 827 514JPYSUMITOMO OSAKA CEMENT CO LTD84 000
0.53421 167 000369 408 579JPYSUMITOMO REALTY & DEVELOPMENT CO LTD103 000
0.0974 976 00085 534 268JPYSUMITOMO RUBBER INDUSTRIES LTD42 600
0.1081 269 00084 945 369JPYSUNDRUG CO LTD18 100
0.20157 509 000167 283 547JPYSUNTORY BEVERAGE & FOOD LTD33 300
0.0543 405 800101 829 189JPYSURUGA BANK LTD43 800
0.66526 148 000528 955 129JPYSUZUKI MOTOR CORP86 000
0.44348 458 000239 379 811JPYSYSMEX CORP33 700
0.0428 444 90028 174 655JPYTADANO LTD20 900
0.1399 873 000117 789 226JPYTAIHEIYO CEMENT CORP27 400
0.37295 724 000284 291 318JPYTAISEI CORP48 400
0.0755 580 00046 018 338JPYTAIYO NIPPON SANSO CORP35 000
0.0863 516 00070 473 386JPYTAKASHIMAYA CO LTD67 000
0.94748 012 200976 069 624JPYTAKEDA PHARMACEUTICAL CO LTD159 900
0.0217 023 60017 518 326JPYTAKEUCHI MANUFACTURING CO LTD7 300
0.28220 213 350209 246 509JPYT&D HOLDINGS INC132 300
0.32256 964 000171 791 874JPYTDK CORP22 700
0.1075 793 60085 241 488JPYTEIJIN LTD37 300
0.53422 275 000303 063 506JPYTERUMO CORP66 500
0.0212 169 0009 055 639JPYT-GAIA CORP4 300
0.1185 725 000101 154 706JPYTHK CO LTD27 000
0.20157 296 000147 831 465JPYTOBU RAILWAY CO LTD46 400
0.0753 984 00046 679 730JPYTODA CORP56 000
0.13104 020 000108 913 986JPYTOHO CO LTD/TOKYO28 000
0.1082 452 50073 371 526JPYTOHO GAS CO LTD21 500
0.0434 328 10026 683 098JPYTOHO HOLDINGS CO LTD12 700
0.17137 464 800151 302 362JPYTOHOKU ELECTRIC POWER CO INC101 600
0.0433 559 20031 572 879JPYTOKAI TOKYO FINANCIAL HOLDINGS INC47 400

JPYJPY
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MULTI UNITS LUXEMBOURG

MULTI UNITS LUXEMBOURG - Lyxor JPX-Nikkei 400 (DR) UCITS ETF

(continued)Schedule of Investments

Shares (continued)

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

1.05837 111 600737 612 459JPYTOKIO MARINE HOLDINGS INC161 200
0.0754 008 00043 020 577JPYTOKYO CENTURY CORP8 600
0.69549 678 000499 198 097JPYTOKYO ELECTRON LTD28 900
0.34272 290 300260 581 759JPYTOKYO GAS CO LTD92 600
0.0322 632 00021 940 639JPYTOKYO STEEL MANUFACTURING CO LTD23 000
0.0971 030 70067 287 699JPYTOKYO TATEMONO CO LTD46 700
0.0215 433 80016 761 666JPYTOKYO TY FINANCIAL GROUP INC5 800
0.0320 139 90017 001 038JPYTOKYU CONSTRUCTION CO LTD18 700
0.28224 949 384191 824 381JPYTOKYU CORP117 898
0.1081 015 20070 693 487JPYTOKYU FUDOSAN HOLDINGS CORP103 600
0.36288 157 800356 333 060JPYTORAY INDUSTRIES INC329 700
0.14112 806 900168 584 658JPYTOSOH CORP65 700
0.21171 162 000152 571 544JPYTOTO LTD33 300
0.1294 285 50099 662 449JPYTOYO SUISAN KAISHA LTD23 900
0.0541 659 70062 743 289JPYTOYO TIRE & RUBBER CO LTD25 700
0.0644 382 20043 225 878JPYTOYODA GOSEI CO LTD15 800
0.0325 691 40029 745 499JPYTOYOTA BOSHOKU CORP12 600
0.27217 971 000230 649 465JPYTOYOTA INDUSTRIES CORP35 100
1.751 396 221 2701 317 943 691JPYTOYOTA MOTOR CORP194 731
0.22176 967 000179 664 275JPYTOYOTA TSUSHO CORP47 700
0.0212 388 80017 606 484JPYTPR CO LTD4 800
0.16130 824 000114 531 447JPYTREND MICRO INC/JAPAN20 700
0.0646 712 50038 133 354JPYTS TECH CO LTD10 100
0.0322 880 00023 464 034JPYTSUBAKIMOTO CHAIN CO26 000
0.0755 490 00061 211 423JPYTSUMURA & CO15 500
0.16127 788 000126 628 437JPYTSURUHA HOLDINGS INC9 200
0.0865 929 10074 669 727JPYUBE INDUSTRIES LTD22 900
0.0542 400 00066 383 464JPYULVAC INC10 000
0.38306 636 000240 424 401JPYUNICHARM CORP92 000
0.0321 942 00020 978 062JPYUNITED ARROWS LTD5 300
0.13106 664 800113 154 067JPYUSS CO LTD50 600
0.0325 017 30023 847 437JPYVALOR HOLDINGS CO LTD9 900
0.0866 557 00049 466 253JPYWELCIA HOLDINGS CO LTD11 300
0.40320 028 800307 070 808JPYWEST JAPAN RAILWAY CO39 200
0.14112 976 000154 673 711JPYYAHOO JAPAN CORP307 000
0.24193 140 000206 706 826JPYYAKULT HONSHA CO LTD26 100
0.0866 144 00068 641 431JPYYAMAGUCHI FINANCIAL GROUP INC53 000
0.21168 768 000114 799 698JPYYAMAHA CORP29 300
0.21170 781 800205 410 347JPYYAMAHA MOTOR CO LTD61 300
0.29235 008 000167 507 138JPYYAMATO HOLDINGS CO LTD72 000
0.0429 328 00025 482 476JPYYAOKO CO LTD4 800
0.25196 924 500181 952 129JPYYASKAWA ELECTRIC CORP50 300
0.1185 584 80082 791 629JPYYOKOGAWA ELECTRIC CORP43 400
0.0757 805 30057 592 187JPYYOKOHAMA RUBBER CO LTD25 100

JPYJPY
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MULTI UNITS LUXEMBOURG - Lyxor JPX-Nikkei 400 (DR) UCITS ETF

(continued)Schedule of Investments

Shares (continued)

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

0.0860 360 00053 433 172JPYZENKOKU HOSHO CO LTD12 000
0.0650 173 00053 797 058JPYZEON CORP38 300

99.7679 562 659 97977 066 189 897Total Shares

77 066 189 897 79 562 659 979 99.76
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

Other transferable securities

Shares

0.1292 270 50075 203 603JPYNIHON M&A CENTER INC28 700

0.1292 270 50075 203 603Total Shares

75 203 603 92 270 500 0.12Total Other transferable securities

77 141 393 500 79 654 930 479 99.88Total Investments

JPYJPY
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Market valueCostQuotation

CurrencyDescription

Nominal
value/
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MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor JPX-Nikkei 400 (DR) UCITS ETF

9.25Automobiles & Parts 99.88Japan
8.58Industrial Engineering 99.88
7.92Electronic & Electrical Equipment
6.35Pharmaceuticals & Biotechnology
5.97Banks
5.03Travel, Leisure & Catering
4.71Chemicals
4.15Support Services
4.04General Retailers
3.81Fixed Line Telecommunications
3.78Leisure Goods
3.47Personal Goods
3.23Technology Hardware & Equipment
2.67Real Estate Investment & Services
2.57Construction & Materials
2.56Financial Services
2.00Nonlife Insurance
1.92Household Goods & Home Construction
1.88Food Producers
1.84Software & Computer Services
1.62Beverages
1.52Health Care Equipment & Services
1.32Industrial Metals & Mining
1.24Mobile Telecommunications
1.23Industrial Transportation
1.05Food & Drug Retailers
1.04Tobacco
0.97Life Insurance
0.95Electricity
0.79Gas, Water & Multiutilities
0.59General Industrials
0.59Media
0.57Real Estate Investment Trusts
0.34Oil & Gas Producers
0.20Forestry & Paper

99.88

% %Geographical classificationEconomic classification

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

Shares

0.61584 413574 513USDADOBE SYSTEMS INC2 397
2.572 471 0592 629 740EURAEGON NV412 081
5.064 875 8155 527 004EURAENA SME SA26 856
4.554 376 4684 323 364EURAIRBUS SE37 387
4.143 982 9253 940 976EURALLIANZ SE-NOM - REG19 271
9.609 248 8448 679 274EURANHEUSER-BUSCH INBEV SA/NV91 579
0.83803 936897 696EURARCELORMITTAL27 422
4.334 167 3364 196 343EURASML HOLDING NV21 033
7.977 680 8058 641 211EURBANCO BILBAO VIZCAYA ARGENTARIA SA1 083 070
3.203 084 9223 622 183EURBANCO SANTANDER SA575 396
5.895 682 8495 681 718EURBAYER AG51 588
1.991 913 5362 019 952USDBERKSHIRE HATHAWAY INC - B10 252
0.73704 291803 596EURBPOST SA44 584
0.70672 554671 017EURCAIXABANK SA155 434
0.13127 889131 822EURFIAT CHRYSLER AUTOMOBILES NV6 706
3.723 578 1133 326 718EURINDITEX104 738
1.501 441 4271 521 043EURINFINEON TECHNOLOGIES AG - REG56 554
3.713 573 1283 742 101EURING GROUP NV248 245
4.954 761 6924 803 035EURKONINKLIJKE AHOLD DELHAIZE NV198 896
2.262 172 5831 935 246USDMACQUARIE INFRASTRUCTURE CORP51 483
0.40385 496448 967EURMEDIASET ESPANA COMUNICACION SA45 718
1.651 590 8381 676 619EURNOKIA OYJ276 378
4.874 687 0474 666 813JPYOLYMPUS CORP125 099
1.00960 9071 149 081EURPROXIMUS42 621
0.14133 394132 682USDPUBLIC STORAGE588
4.644 464 9004 455 148EURRELX NV209 371
4.614 436 2954 488 324EURSAMPO OYJ - A90 901
1.831 760 1871 866 184EURSBM OFFSHORE NV113 140
1.491 436 6731 398 841JPYSEVEN & I HOLDINGS CO LTD32 940
4.654 478 9944 559 070EURSIEMENS AG - REG33 883
3.022 911 1182 905 775EURUPM-KYMMENE OYJ81 429

96.7493 150 43495 416 056Total Shares

95 416 056 93 150 434 96.74
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

95 416 056 93 150 434 96.74Total Investments

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

Schedule of Investments

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

MULTI UNITS LUXEMBOURG - Lyxor FTSE USA Minimum Variance UCITS ETF
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15.58Banks 26.69Netherlands
10.72Nonlife Insurance 21.06Spain
9.61Beverages 16.19Germany
7.88Technology Hardware & Equipment 11.34Belgium
7.32Industrial Transportation 9.28Finland
5.90Pharmaceuticals & Biotechnology 6.36Japan
5.38General Industrials 4.99United States of America
5.21General Retailers 0.83Luxembourg
4.95Food & Drug Retailers 96.74
4.87Health Care Equipment & Services
4.64Media
4.55Aerospace & Defense
3.02Forestry & Paper
2.57Life Insurance
1.83Oil Equipment, Services & Distribution
1.00Fixed Line Telecommunications
0.83Industrial Metals & Mining
0.61Software & Computer Services
0.14Real Estate Investment Trusts
0.13Automobiles & Parts

96.74

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor FTSE USA Minimum Variance UCITS ETF

% %Geographical classificationEconomic classification

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

Supranationals, Governments and Local Public Authorities, Debt Instruments

9.1467 436 94668 900 594EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 3.25% 04/01/202063 583 770
9.8072 262 24574 076 212EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 3.5% 04/07/201969 365 540
1.148 386 1008 408 589EURFINLAND GOVERNMENT BOND 0.375% 15/09/20208 211 000
0.977 186 5877 361 529EURFINLAND GOVERNMENT BOND 4.375% 04/07/20196 843 000
14.48106 908 045107 520 727EURFRENCH REPUBLIC GOVERNMENT BOND OAT 3.75% 25/04/202195 451 480
11.5084 806 59886 914 652EURFRENCH REPUBLIC GOVERNMENT BOND OAT 3.75% 25/10/201980 225 710
1.4210 445 40710 728 920EURIRELAND GOVERNMENT BOND 4.5% 18/04/20209 577 670
0.805 881 3526 099 402EURIRELAND GOVERNMENT BOND 5.9% 18/10/20195 436 510
11.7086 310 43188 803 339EURITALY BUONI POLIENNALI DEL TESORO 3.75% 01/03/202180 536 000
11.9888 326 94190 808 288EURITALY BUONI POLIENNALI DEL TESORO 4% 01/09/202082 707 000
1.138 299 1688 467 502EURKINGDOM OF BELGIUM GOVERNMENT BOND 3% 28/09/20197 947 910
1.7913 233 97813 351 213EURKINGDOM OF BELGIUM GOVERNMENT BOND 3.75% 28/09/202012 063 790
2.0615 180 34415 483 686EURNETHERLANDS GOVERNMENT BOND 3.5% 15/07/202013 978 990
1.8813 840 28214 206 194EURNETHERLANDS GOVERNMENT BOND 4% 15/07/201913 205 620
1.279 390 4919 413 365EURPORTUGAL OBRIGACOES DO TESOURO OT 3.85% 15/04/20218 493 570
0.936 889 9137 008 007EURPORTUGAL OBRIGACOES DO TESOURO OT 4.8% 15/06/20206 284 410
0.624 543 1194 555 830EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 0.25% 18/10/20194 494 000
1.3710 121 41710 341 380EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 3.9% 15/07/20209 267 000
6.4547 566 17447 829 735EURSPAIN GOVERNMENT BOND 1.15% 30/07/202046 229 000
7.9758 792 42360 048 216EURSPAIN GOVERNMENT BOND 4% 30/04/202054 565 000

98.40725 807 961740 327 380Total Supranationals, Governments and Local Public Authorities, Debt Instruments

740 327 380 725 807 961 98.40
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

740 327 380 725 807 961 98.40Total Investments

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

Schedule of Investments

EUREUR
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MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 1-3Y Investment Grade (DR) UCITS ETF
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98.40Governments 25.99France

98.40 23.68Italy
18.94Germany
14.42Spain
3.93Netherlands
2.92Belgium
2.21Ireland
2.21Portugal
2.11Finland
1.99Austria

98.40

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 1-3Y Investment Grade (DR) UCITS ETF

% %Geographical classificationEconomic classification

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

Supranationals, Governments and Local Public Authorities, Debt Instruments

10.7986 385 72686 500 561EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.75% 04/07/202279 311 170
8.9971 961 37272 660 152EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2% 04/01/202266 092 370
0.715 723 8985 721 750EURFINLAND GOVERNMENT BOND 0% 15/04/20225 651 000
0.766 116 3126 077 086EURFINLAND GOVERNMENT BOND 1.5% 15/04/20235 652 000
9.0472 391 58072 226 954EURFRENCH REPUBLIC GOVERNMENT BOND OAT 2.25% 25/10/202265 244 090
12.58100 706 902102 012 436EURFRENCH REPUBLIC GOVERNMENT BOND OAT 3% 25/04/202289 196 140
0.766 084 3686 041 870EURIRELAND GOVERNMENT BOND 0% 18/10/20226 048 080
1.078 583 2448 584 080EURIRELAND GOVERNMENT BOND 0.8% 15/03/20228 261 460
12.3198 548 866105 007 528EURITALY BUONI POLIENNALI DEL TESORO 5.5% 01/09/202285 320 000
13.47107 848 063113 095 108EURITALY BUONI POLIENNALI DEL TESORO 5.5% 01/11/202293 125 000
3.2025 619 95626 063 664EURKINGDOM OF BELGIUM GOVERNMENT BOND 4.25% 28/09/202122 193 790
3.2425 970 86026 340 694EURKINGDOM OF BELGIUM GOVERNMENT BOND 4.25% 28/09/202221 717 490
2.9623 700 21723 901 851EURNETHERLANDS GOVERNMENT BOND 2.25% 15/07/202221 386 710
3.2325 831 82326 243 761EURNETHERLANDS GOVERNMENT BOND 3.25% 15/07/202123 134 150
1.078 547 5578 666 226EURPORTUGAL OBRIGACOES DO TESOURO OT 2.2% 17/10/20227 939 030
2.7321 843 08322 232 817EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 3.5% 15/09/202119 343 000
1.4911 967 49912 186 512EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 3.65% 20/04/202210 370 000
4.6337 052 88536 961 287EURSPAIN GOVERNMENT BOND 0.4% 30/04/202236 628 000
5.6945 569 46346 212 277EURSPAIN GOVERNMENT BOND 5.4% 31/01/202336 929 000

98.72790 453 674806 736 614Total Supranationals, Governments and Local Public Authorities, Debt Instruments

806 736 614 790 453 674 98.72
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

806 736 614 790 453 674 98.72Total Investments

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 3-5Y Investment Grade (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

Supranationals, Governments and Local Public Authorities, Debt Instruments

3.612 249 4852 257 733EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4.75% 04/07/20281 560 950
6.113 813 1783 786 300EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 5.5% 04/01/20312 358 910
0.74459 967459 913EURFINLAND GOVERNMENT BOND 0.75% 15/04/2031462 000
1.00624 587630 904EURFINLAND GOVERNMENT BOND 2.75% 04/07/2028514 000
12.387 725 5267 715 660EURFRANCE GOVERNMENT BOND OAT 2.5% 25/05/20306 450 840
16.5810 350 58410 404 489EURFRENCH REPUBLIC GOVERNMENT BOND OAT 5.75% 25/10/20326 247 900
0.66412 476404 888EURIRELAND GOVERNMENT BOND 1.3% 15/05/2033410 730
1.791 116 4071 118 150EURIRELAND GOVERNMENT BOND 2.4% 15/05/2030964 290
13.158 204 2288 938 580EURITALY BUONI POLIENNALI DEL TESORO 5.25% 01/11/20296 675 260.
14.929 312 32510 183 985EURITALY BUONI POLIENNALI DEL TESORO 6% 01/05/20317 058 000
2.051 276 4941 274 267EURKINGDOM OF BELGIUM GOVERNMENT BOND 1% 22/06/20311 266 740
2.281 422 7701 407 438EURKINGDOM OF BELGIUM GOVERNMENT BOND 4% 28/03/20321 019 980
1.30808 267794 806EURNETHERLANDS GOVERNMENT BOND 0.75% 15/07/2028785 870
2.791 740 8091 712 049EURNETHERLANDS GOVERNMENT BOND 2.5% 15/01/20331 392 480
1.07665 103659 426EURPORTUGAL OBRIGACOES DO TESOURO OT 2.125% 17/10/2028644 980
0.97602 337594 672EURPORTUGAL OBRIGACOES DO TESOURO OT 3.875% 15/02/2030504 660
7.844 893 8744 885 053EURSPAIN GOVERNMENT BOND 5.15% 31/10/20283 595 000
9.445 887 7725 882 736EURSPAIN GOVERNMENT BOND 6% 31/01/20294 051 870.

98.6861 566 18963 111 049Total Supranationals, Governments and Local Public Authorities, Debt Instruments

63 111 049 61 566 189 98.68
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

63 111 049 61 566 189 98.68Total Investments
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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

0.403 538 5083 512 161EURBELGIUM GOVERNMENT BOND 0.8% 22/06/20253 403 230
1.4312 597 51912 445 097EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.25% 15/02/202712 521 140
1.4012 315 98011 985 231EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.5% 15/08/202712 033 200
0.151 337 1461 280 139EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.25% 15/08/20481 260 210
0.867 546 8707 544 800EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.5% 15/05/20246 871 410
1.9617 268 26417 258 990EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.75% 04/07/202215 854 080
1.6414 386 29314 462 199EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2% 04/01/202213 212 980
0.877 675 7367 695 421EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2% 15/08/20236 868 360
0.544 736 8454 595 739EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.5% 04/07/20443 484 640
0.575 001 6734 847 962EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.5% 15/08/20463 636 390
1.8115 947 38316 200 119EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 3.25% 04/01/202015 036 190
0.383 366 5173 285 338EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 3.25% 04/07/20422 224 840
1.9417 090 58317 410 535EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 3.5% 04/07/201916 405 490
0.615 343 3075 264 238EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4% 04/01/20373 413 490
0.393 466 7893 409 800EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4.25% 04/07/20392 079 720
0.373 248 7293 246 448EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4.75% 04/07/20282 254 340
0.554 823 6014 784 302EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4.75% 04/07/20342 968 370
0.484 260 9184 186 383EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4.75% 04/07/20402 375 160
0.635 506 5595 454 542EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 5.5% 04/01/20313 406 470
0.131 143 5641 141 178EURFINLAND GOVERNMENT BOND 0% 15/04/20221 129 000
0.09749 358742 557EURFINLAND GOVERNMENT BOND 0% 15/09/2023745 000
0.231 987 4981 990 625EURFINLAND GOVERNMENT BOND 0.375% 15/09/20201 946 000
0.151 289 3041 283 808EURFINLAND GOVERNMENT BOND 0.5% 15/04/20261 269 000
0.08668 048665 144EURFINLAND GOVERNMENT BOND 0.75% 15/04/2031671 000
0.05453 150439 178EURFINLAND GOVERNMENT BOND 1.125% 15/04/2034441 000
0.04312 615307 323EURFINLAND GOVERNMENT BOND 1.375% 15/04/2047300 000
0.141 226 0761 226 863EURFINLAND GOVERNMENT BOND 1.5% 15/04/20231 133 000
0.09827 061828 477EURFINLAND GOVERNMENT BOND 2% 15/04/2024740 000
0.10885 247882 297EURFINLAND GOVERNMENT BOND 2.625% 04/07/2042666 000
0.10904 072908 523EURFINLAND GOVERNMENT BOND 2.75% 04/07/2028744 000
0.221 930 9081 947 694EURFINLAND GOVERNMENT BOND 4% 04/07/20251 524 000
0.191 696 0891 728 821EURFINLAND GOVERNMENT BOND 4.375% 04/07/20191 615 000
1.2711 164 30311 098 691EURFRANCE GOVERNMENT BOND OAT 2.5% 25/05/20309 322 230
1.9817 381 74717 229 057EURFRENCH REPUBLIC GOVERNMENT BOND OAT 0.25% 25/11/202617 576 850
0.10859 288837 842EURFRENCH REPUBLIC GOVERNMENT BOND OAT 1.25% 25/05/2034834 220
0.423 654 7763 590 096EURFRENCH REPUBLIC GOVERNMENT BOND OAT 1.25% 25/05/20363 600 410
0.161 368 1071 325 898EURFRENCH REPUBLIC GOVERNMENT BOND OAT 1.75% 25/05/20661 351 150
0.201 741 7001 714 982EURFRENCH REPUBLIC GOVERNMENT BOND OAT 1.75% 25/06/20391 602 300
0.413 630 5613 541 331EURFRENCH REPUBLIC GOVERNMENT BOND OAT 2% 25/05/20483 265 480
1.2010 581 40210 619 764EURFRENCH REPUBLIC GOVERNMENT BOND OAT 2.25% 25/05/20249 335 570
1.6414 467 70014 434 733EURFRENCH REPUBLIC GOVERNMENT BOND OAT 2.25% 25/10/202213 039 250
2.2920 130 96220 295 286EURFRENCH REPUBLIC GOVERNMENT BOND OAT 3% 25/04/202217 830 000
0.595 198 9195 107 731EURFRENCH REPUBLIC GOVERNMENT BOND OAT 3.25% 25/05/20453 695 170
2.9726 122 86226 219 697EURFRENCH REPUBLIC GOVERNMENT BOND OAT 3.5% 25/04/202620 840 770
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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)

2.8725 277 64225 554 048EURFRENCH REPUBLIC GOVERNMENT BOND OAT 3.75% 25/04/202122 568 820
2.2820 055 71320 442 378EURFRENCH REPUBLIC GOVERNMENT BOND OAT 3.75% 25/10/201918 972 390
0.423 674 1793 611 686EURFRENCH REPUBLIC GOVERNMENT BOND OAT 4% 25/04/20552 215 630
0.383 302 5673 241 564EURFRENCH REPUBLIC GOVERNMENT BOND OAT 4% 25/04/20601 937 160
0.675 931 7565 887 210EURFRENCH REPUBLIC GOVERNMENT BOND OAT 4% 25/10/20383 934 830
1.6914 857 30615 026 215EURFRENCH REPUBLIC GOVERNMENT BOND OAT 4.25% 25/10/202312 043 860
0.938 167 5048 107 165EURFRENCH REPUBLIC GOVERNMENT BOND OAT 4.5% 25/04/20414 995 110
0.716 242 7796 219 357EURFRENCH REPUBLIC GOVERNMENT BOND OAT 4.75% 25/04/20353 959 270
1.7014 948 81414 936 408EURFRENCH REPUBLIC GOVERNMENT BOND OAT 5.75% 25/10/20329 023 520
0.141 215 7411 207 549EURIRELAND GOVERNMENT BOND 0% 18/10/20221 208 490
0.191 711 8991 710 537EURIRELAND GOVERNMENT BOND 0.8% 15/03/20221 647 720
0.10879 243861 477EURIRELAND GOVERNMENT BOND 0.9% 15/05/2028871 530
0.201 743 9341 733 495EURIRELAND GOVERNMENT BOND 1% 15/05/20261 679 120
0.07591 694581 669EURIRELAND GOVERNMENT BOND 1.3% 15/05/2033589 190
0.09821 979811 936EURIRELAND GOVERNMENT BOND 1.7% 15/05/2037784 930
0.151 321 2981 291 481EURIRELAND GOVERNMENT BOND 2% 18/02/20451 214 540
0.181 613 4871 610 564EURIRELAND GOVERNMENT BOND 2.4% 15/05/20301 393 640
0.161 411 3561 419 706EURIRELAND GOVERNMENT BOND 3.4% 18/03/20241 188 010
0.282 467 3082 519 794EURIRELAND GOVERNMENT BOND 4.5% 18/04/20202 262 340
0.262 278 7692 302 245EURIRELAND GOVERNMENT BOND 5.4% 13/03/20251 703 880
0.161 394 4081 435 624EURIRELAND GOVERNMENT BOND 5.9% 18/10/20191 288 940
0.231 982 6472 108 240EURITALY BUONI POLIENNALI DEL TESORO 2.25% 01/09/20362 215 000
0.211 847 5171 958 892EURITALY BUONI POLIENNALI DEL TESORO 2.45% 01/09/20331 971 000
0.252 209 8152 349 245EURITALY BUONI POLIENNALI DEL TESORO 2.7% 01/03/20472 471 000
0.10851 326886 061EURITALY BUONI POLIENNALI DEL TESORO 2.8% 01/03/2067980 000
0.171 499 1541 587 959EURITALY BUONI POLIENNALI DEL TESORO 2.95% 01/09/20381 552 000
0.262 279 2322 437 344EURITALY BUONI POLIENNALI DEL TESORO 3.25% 01/09/20462 304 000
0.201 794 0801 926 819EURITALY BUONI POLIENNALI DEL TESORO 3.45% 01/03/20481 784 000
2.3220 409 45421 086 124EURITALY BUONI POLIENNALI DEL TESORO 3.75% 01/03/202119 044 000
1.6314 379 21415 133 943EURITALY BUONI POLIENNALI DEL TESORO 3.75% 01/09/202413 172 000
0.524 551 5804 875 195EURITALY BUONI POLIENNALI DEL TESORO 4% 01/02/20374 041 000
2.3720 886 96521 396 379EURITALY BUONI POLIENNALI DEL TESORO 4% 01/09/202019 558 000
1.9817 451 84618 382 365EURITALY BUONI POLIENNALI DEL TESORO 4.5% 01/03/202415 453 000
1.1910 482 36011 132 849EURITALY BUONI POLIENNALI DEL TESORO 4.5% 01/03/20269 127 000
0.353 113 7453 366 662EURITALY BUONI POLIENNALI DEL TESORO 4.75% 01/09/20442 538 000
0.534 643 8284 983 752EURITALY BUONI POLIENNALI DEL TESORO 5% 01/08/20343 724 000
0.484 189 5244 524 540EURITALY BUONI POLIENNALI DEL TESORO 5% 01/08/20393 338 000
0.474 108 1254 441 823EURITALY BUONI POLIENNALI DEL TESORO 5% 01/09/20403 289 000
1.3511 850 26712 729 295EURITALY BUONI POLIENNALI DEL TESORO 5.25% 01/11/20299 641 810.
2.2419 697 06820 776 205EURITALY BUONI POLIENNALI DEL TESORO 5.5% 01/09/202217 053 000
2.4521 558 03122 490 454EURITALY BUONI POLIENNALI DEL TESORO 5.5% 01/11/202218 615 000
1.5313 455 24114 497 645EURITALY BUONI POLIENNALI DEL TESORO 6% 01/05/203110 198 000
1.7615 507 87216 381 880EURITALY BUONI POLIENNALI DEL TESORO 6.5% 01/11/202711 778 280
0.474 142 4284 110 441EURKINGDOM OF BELGIUM GOVERNMENT BOND 1% 22/06/20263 951 190
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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)

0.211 843 8291 834 726EURKINGDOM OF BELGIUM GOVERNMENT BOND 1% 22/06/20311 829 740
0.06564 053565 616EURKINGDOM OF BELGIUM GOVERNMENT BOND 1.45% 22/06/2037552 560
0.171 454 8021 449 293EURKINGDOM OF BELGIUM GOVERNMENT BOND 1.6% 22/06/20471 455 530
0.121 073 5191 080 287EURKINGDOM OF BELGIUM GOVERNMENT BOND 1.9% 22/06/2038980 920
0.06566 546562 741EURKINGDOM OF BELGIUM GOVERNMENT BOND 2.15% 22/06/2066517 110
0.07582 683577 777EURKINGDOM OF BELGIUM GOVERNMENT BOND 2.25% 22/06/2057512 880
0.433 746 5253 764 810EURKINGDOM OF BELGIUM GOVERNMENT BOND 2.6% 22/06/20243 250 640
0.161 365 8611 375 682EURKINGDOM OF BELGIUM GOVERNMENT BOND 3% 22/06/20341 074 550
0.221 961 4371 992 560EURKINGDOM OF BELGIUM GOVERNMENT BOND 3% 28/09/20191 878 420
0.242 153 8642 170 210EURKINGDOM OF BELGIUM GOVERNMENT BOND 3.75% 22/06/20451 446 080
0.363 126 0003 149 380EURKINGDOM OF BELGIUM GOVERNMENT BOND 3.75% 28/09/20202 849 590
0.232 056 8922 037 253EURKINGDOM OF BELGIUM GOVERNMENT BOND 4% 28/03/20321 474 580
0.453 981 5274 036 369EURKINGDOM OF BELGIUM GOVERNMENT BOND 4.25% 28/03/20412 568 810
0.585 119 6885 183 700EURKINGDOM OF BELGIUM GOVERNMENT BOND 4.25% 28/09/20214 435 030
0.595 195 8855 245 652EURKINGDOM OF BELGIUM GOVERNMENT BOND 4.25% 28/09/20224 344 930
0.524 602 2544 680 060EURKINGDOM OF BELGIUM GOVERNMENT BOND 5% 28/03/20352 910 240
0.897 800 6887 768 285EURKINGDOM OF BELGIUM GOVERNMENT BOND 5.5% 28/03/20285 311 830
0.554 839 8104 799 874EURNETHERLANDS GOVERNMENT BOND 0.25% 15/07/20254 787 270
0.575 011 5464 951 239EURNETHERLANDS GOVERNMENT BOND 0.75% 15/07/20274 837 750
0.131 165 6401 148 211EURNETHERLANDS GOVERNMENT BOND 0.75% 15/07/20281 133 340
0.383 355 3583 358 519EURNETHERLANDS GOVERNMENT BOND 1.75% 15/07/20233 048 870
0.383 315 7553 319 010EURNETHERLANDS GOVERNMENT BOND 2% 15/07/20242 948 150
0.544 738 9774 762 829EURNETHERLANDS GOVERNMENT BOND 2.25% 15/07/20224 276 380
0.292 518 3272 491 356EURNETHERLANDS GOVERNMENT BOND 2.5% 15/01/20332 014 420
0.322 818 1512 721 438EURNETHERLANDS GOVERNMENT BOND 2.75% 15/01/20471 964 690
0.595 159 4645 219 258EURNETHERLANDS GOVERNMENT BOND 3.25% 15/07/20214 620 650
0.413 589 8033 645 192EURNETHERLANDS GOVERNMENT BOND 3.5% 15/07/20203 305 710
0.423 652 4843 573 763EURNETHERLANDS GOVERNMENT BOND 3.75% 15/01/20422 274 770
0.393 430 6533 388 396EURNETHERLANDS GOVERNMENT BOND 4% 15/01/20372 204 790
0.373 270 1253 338 902EURNETHERLANDS GOVERNMENT BOND 4% 15/07/20193 120 170
0.11957 645951 642EURPORTUGAL OBRIGACOES DO TESOURO OT 2.125% 17/10/2028928 670
0.191 705 5001 723 050EURPORTUGAL OBRIGACOES DO TESOURO OT 2.2% 17/10/20221 584 080
0.05438 849423 417EURPORTUGAL OBRIGACOES DO TESOURO OT 2.25% 18/04/2034441 720
0.343 021 5993 010 504EURPORTUGAL OBRIGACOES DO TESOURO OT 2.875% 15/10/20252 712 630
0.221 903 2081 891 857EURPORTUGAL OBRIGACOES DO TESOURO OT 2.875% 21/07/20261 719 870
0.252 220 3882 225 317EURPORTUGAL OBRIGACOES DO TESOURO OT 3.85% 15/04/20212 008 310
0.10870 540861 369EURPORTUGAL OBRIGACOES DO TESOURO OT 3.875% 15/02/2030729 370
0.08671 575659 517EURPORTUGAL OBRIGACOES DO TESOURO OT 4.1% 15/02/2045544 050
0.181 583 0191 548 876EURPORTUGAL OBRIGACOES DO TESOURO OT 4.1% 15/04/20371 277 040
0.191 628 7921 651 937EURPORTUGAL OBRIGACOES DO TESOURO OT 4.8% 15/06/20201 485 650
0.191 686 5751 695 589EURPORTUGAL OBRIGACOES DO TESOURO OT 4.95% 25/10/20231 376 290
0.272 389 5512 404 678EURPORTUGAL OBRIGACOES DO TESOURO OT 5.65% 15/02/20241 883 910
0.121 071 5861 074 090EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 0.25% 18/10/20191 060 000
0.575 005 3844 968 685EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 0.75% 20/10/20264 853 000
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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)

0.534 674 0004 663 726EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 1.2% 20/10/20254 367 000
0.04343 323331 936EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 1.5% 02/11/2086370 000
0.09822 674811 802EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 1.5% 20/02/2047803 000
0.242 107 8882 108 452EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 1.65% 21/10/20241 914 000
0.272 397 7912 403 373EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 1.75% 20/10/20232 181 000
0.07588 935565 779EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 2.1% 20/09/2117519 000
0.151 310 7341 305 770EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 2.4% 23/05/20341 085 000
0.161 423 1451 415 709EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 3.15% 20/06/20441 008 000
0.504 363 4224 418 155EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 3.5% 15/09/20213 864 000
0.272 388 8842 419 127EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 3.65% 20/04/20222 070 000
0.11973 553956 537EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 3.8% 26/01/2062562 000
0.272 394 1022 433 835EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 3.9% 15/07/20202 192 000
0.342 976 4542 982 261EURREPUBLIC OF AUSTRIA GOVERNMENT BOND 4.15% 15/03/20371 958 000
0.847 403 9007 391 098EURSPAIN GOVERNMENT BOND 0.4% 30/04/20227 319 000
1.2811 247 17911 299 081EURSPAIN GOVERNMENT BOND 1.15% 30/07/202010 931 000
1.3211 586 74711 491 117EURSPAIN GOVERNMENT BOND 1.5% 30/04/202711 289 000
1.7115 016 01814 952 767EURSPAIN GOVERNMENT BOND 2.15% 31/10/202513 798 000
0.232 050 8182 036 489EURSPAIN GOVERNMENT BOND 2.35% 30/07/20331 932 000
0.131 185 0161 234 249EURSPAIN GOVERNMENT BOND 2.7% 31/10/20481 139 000
0.978 498 7288 516 609EURSPAIN GOVERNMENT BOND 2.75% 31/10/20247 520 000
0.302 629 0802 568 715EURSPAIN GOVERNMENT BOND 2.9% 31/10/20462 412 000
0.181 555 8991 499 415EURSPAIN GOVERNMENT BOND 3.45% 30/07/20661 318 000
1.5813 904 81514 142 744EURSPAIN GOVERNMENT BOND 4% 30/04/202012 905 000
0.363 193 7263 139 115EURSPAIN GOVERNMENT BOND 4.2% 31/01/20372 384 000
0.958 369 3618 453 688EURSPAIN GOVERNMENT BOND 4.4% 31/10/20236 930 000
0.312 689 4142 647 248EURSPAIN GOVERNMENT BOND 4.7% 30/07/20411 867 000
0.383 379 0943 330 547EURSPAIN GOVERNMENT BOND 4.9% 30/07/20402 298 000
0.807 071 9547 068 823EURSPAIN GOVERNMENT BOND 5.15% 31/10/20285 195 000
0.322 786 1082 721 727EURSPAIN GOVERNMENT BOND 5.15% 31/10/20441 805 000
1.049 107 9699 217 363EURSPAIN GOVERNMENT BOND 5.4% 31/01/20237 381 000
0.978 504 5738 506 070EURSPAIN GOVERNMENT BOND 6% 31/01/20295 852 710

98.78868 796 893879 369 503Total Supranationals, Governments and Local Public Authorities, Debt Instruments

879 369 503 868 796 893 98.78
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

879 369 503 868 796 893 98.78Total Investments
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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

0.604 596 8314 852 515EURBTPS  INFLATION FRN 15/05/20234 661 000
3.5727 419 56927 611 356EURDEUTSCHE BUNDESREPUBLIK INFLATION LINKED BOND FRN 15/04/202022 942 960
3.4526 484 42926 133 798EURDEUTSCHE BUNDESREPUBLIK INFLATION LINKED BOND FRN 15/04/202322 942 960
3.0323 262 01522 756 463EURDEUTSCHE BUNDESREPUBLIK INFLATION LINKED BOND FRN 15/04/202620 075 090
2.4318 683 84618 007 702EURDEUTSCHE BUNDESREPUBLIK INFLATION LINKED BOND FRN 15/04/203015 056 320
1.7613 509 84412 607 425EURDEUTSCHE BUNDESREPUBLIK INFLATION LINKED BOND FRN 15/04/204610 396 030
2.0415 627 75215 328 377EURFRANCE GOVERNMENT BOND OAT FRN 01/03/202513 942 150
1.4010 749 71010 685 340EURFRENCH REPUBLIC GOVERNMENT BOND OAT FRN 01/03/20219 917 100
1.3310 173 3219 920 049EURFRENCH REPUBLIC GOVERNMENT BOND OAT FRN 01/03/20289 026 620
2.4819 041 02219 148 950EURFRENCH REPUBLIC GOVERNMENT BOND OAT FRN 25/07/201916 834 390
5.2039 911 62540 166 633EURFRENCH REPUBLIC GOVERNMENT BOND OAT FRN 25/07/202029 123 210
1.6012 250 79612 139 990EURFRENCH REPUBLIC GOVERNMENT BOND OAT FRN 25/07/202111 184 690
4.1932 162 11531 986 249EURFRENCH REPUBLIC GOVERNMENT BOND OAT FRN 25/07/202225 709 010
4.1131 549 26931 380 965EURFRENCH REPUBLIC GOVERNMENT BOND OAT FRN 25/07/202323 523 700
3.4926 819 09326 422 542EURFRENCH REPUBLIC GOVERNMENT BOND OAT FRN 25/07/202423 182 420
4.7536 464 30636 009 026EURFRENCH REPUBLIC GOVERNMENT BOND OAT FRN 25/07/202725 944 180
3.1524 204 22023 898 664EURFRENCH REPUBLIC GOVERNMENT BOND OAT FRN 25/07/202912 524 190
2.4919 073 47118 669 391EURFRENCH REPUBLIC GOVERNMENT BOND OAT FRN 25/07/203015 591 170
3.9630 386 08329 967 874EURFRENCH REPUBLIC GOVERNMENT BOND OAT FRN 25/07/203215 178 200
0.745 660 5235 463 595EURFRENCH REPUBLIC GOVERNMENT BOND OAT FRN 25/07/20365 018 780
4.0230 820 69329 997 900EURFRENCH REPUBLIC GOVERNMENT BOND OAT FRN 25/07/204017 131 220
1.5712 010 20011 412 624EURFRENCH REPUBLIC GOVERNMENT BOND OAT FRN 25/07/204710 411 800
1.8714 362 80514 763 272EURITALY BUONI POLIENNALI DEL TESORO FRN 15/05/202213 994 000
1.7913 708 54214 507 446EURITALY BUONI POLIENNALI DEL TESORO FRN 15/05/202813 600 000
3.7728 912 62029 473 103EURITALY BUONI POLIENNALI DEL TESORO FRN 15/09/201924 480 000
3.8429 452 91730 476 054EURITALY BUONI POLIENNALI DEL TESORO FRN 15/09/202124 825 000
4.2532 631 07734 295 119EURITALY BUONI POLIENNALI DEL TESORO FRN 15/09/202325 310 000
2.7721 275 96822 396 088EURITALY BUONI POLIENNALI DEL TESORO FRN 15/09/202418 983 000
2.9422 556 61123 924 253EURITALY BUONI POLIENNALI DEL TESORO FRN 15/09/202618 025 000
1.9214 759 45815 807 294EURITALY BUONI POLIENNALI DEL TESORO FRN 15/09/203215 018 000
3.3425 637 55828 047 395EURITALY BUONI POLIENNALI DEL TESORO FRN 15/09/203518 752 000
2.0215 501 42517 148 662EURITALY BUONI POLIENNALI DEL TESORO FRN 15/09/204112 446 000
2.9622 706 04722 202 643EURSPAIN GOVERNMENT INFLATION LINKED BOND - 1US A2B - FRN 30/11/202418 886 000
1.9114 660 58014 657 276EURSPAIN GOVERNMENT INFLATION LINKED BOND FRN 30/11/201913 789 000
1.168 874 5128 796 949EURSPAIN GOVERNMENT INFLATION LINKED BOND FRN 30/11/20218 150 000
1.6212 400 38211 944 825EURSPAIN GOVERNMENT INFLATION LINKED BOND FRN 30/11/202711 206 000
1.7513 448 53212 821 815EURSPAIN GOVERNMENT INFLATION LINKED BOND FRN 30/11/203011 793 000

99.27761 749 767765 829 622Total Supranationals, Governments and Local Public Authorities, Debt Instruments

765 829 622 761 749 767 99.27
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

765 829 622 761 749 767 99.27Total Investments
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MULTI UNITS LUXEMBOURG - Lyxor EUROMTS Inflation Linked Investment Grade (DR)
UCITS ETF
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99.27Governments 46.52France

99.27 29.11Italy
14.25Germany
9.39Spain

99.27

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor EUROMTS Inflation Linked Investment Grade (DR)
UCITS ETF

% %Geographical classificationEconomic classification

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

Shares

0.13585 998590 572USDACTIVISION BLIZZARD INC10 137
0.542 486 9732 550 510USDADOBE SYSTEMS INC13 467
2.3010 618 52011 189 128JPYADVANTEST CORP672 794
2.3710 940 11912 372 957EURAENA SME SA79 555
0.331 519 6281 496 064EURAIRBUS SE17 139
1.084 977 2794 847 732USDALPHABET INC5 890
0.291 328 6981 334 058USDAMAZON.COM INC1 032
4.4020 281 30419 295 382EURANHEUSER-BUSCH INBEV SA/NV265 128
5.0023 019 65522 962 498USDAPPLE INC164 180
0.974 461 6204 559 041JPYASAHI KASEI CORP463 387
1.095 033 9395 010 523EURASML HOLDING NV33 543
3.0013 813 27516 661 325EURAXA SA743 264
0.281 292 1461 410 900EURBANCO BILBAO VIZCAYA ARGENTARIA SA240 554
4.9222 684 18923 792 815EURBANCO SANTANDER SA5 585 952
0.13580 547587 621USDBAXTER INTERNATIONAL INC10 380
0.07331 952334 483USDBERKSHIRE HATHAWAY INC - B2 348
0.06274 273285 395USDBIOMARIN PHARMACEUTICAL INC3 844
6.0027 630 47627 292 140EURCAIXABANK SA8 430 606
0.04173 851177 717USDCELGENE CORP2 890
1.004 598 8044 990 540JPYCHIBA BANK LTD858 889
0.894 091 2823 770 839JPYCHUBU ELECTRIC POWER CO INC360 200
0.391 816 1681 863 651USDCONAGRA BRANDS INC67 108
0.12573 504626 170JPYCONCORDIA FINANCIAL GROUP LTD148 700
0.12550 777596 075USDCVS HEALTH CORP11 300
0.21946 601796 834JPYDAIICHI SANKYO CO LTD32 671
4.0718 760 96620 105 674EURDANONE337 433
0.12570 751587 255USDDOLLAR TREE INC8 865
0.13589 722609 349USDELECTRONIC ARTS INC5 521
1.948 920 8677 510 176USDE*TRADE FINANCIAL CORP192 571
0.241 091 9871 093 473USDEXPEDIA GROUP INC11 995
0.11509 905536 440USDEXPRESS SCRIPTS HOLDING CO8 719
0.823 764 4263 740 283USDFACEBOOK INC25 576
1.386 344 9747 479 388JPYFANUC CORP42 166
0.381 768 1841 581 154JPYFAST RETAILING CO LTD5 079
0.13579 483594 433USDFISERV INC10 326
1.004 628 8624 008 628USDFOREST CITY REALTY TRUST INC - A267 917
0.823 791 5733 716 123EURFORTUM OYJ209 756
0.381 752 7081 800 958JPYHINO MOTORS LTD216 660
1.808 303 8668 546 702JPYHITACHI CONSTRUCTION MACHINERY CO LTD337 312
1.115 110 5815 610 041JPYHITACHI HIGH-TECHNOLOGIES CORP165 343
1.115 129 3524 858 777JPYHITACHI LTD959 692
0.04177 835181 614USDHUNTINGTON INGALLS INDUSTRIES INC1 083
0.12535 845550 457USDILLUMINA INC2 533
0.03156 483163 606USDINTEL CORP4 156

JUNE 30, 2018
MULTI UNITS LUXEMBOURG
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MULTI UNITS LUXEMBOURG - Lyxor FTSE 100 UCITS ETF
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Shares (continued)

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

0.12537 756437 844USDIROBOT CORP9 370
0.19879 2531 077 233JPYJAPAN STEEL WORKS LTD46 003
0.13598 578623 442JPYJGC CORP39 200
0.874 022 8074 078 519USDJOHNSON & JOHNSON43 770
0.321 462 8101 335 771JPYJXTG HOLDINGS INC277 740
2.139 800 6829 008 924JPYKDDI CORP472 851
0.331 523 1081 566 837USDKEYCORP102 910
0.823 770 5124 079 600JPYKOMATSU LTD174 048
0.452 057 1292 018 205JPYKONICA MINOLTA INC292 348
0.13601 680586 322USDKRAFT HEINZ CO12 645
0.271 237 3031 155 726JPYKYOCERA CORP28 964
0.522 392 7052 141 162JPYMARUBENI CORP414 033
0.331 501 8991 387 907JPYMARUHA NICHIRO CORP49 300
2.8713 247 61113 449 702USDMICROSOFT CORP177 365
0.512 335 3192 560 733JPYMITSUBISHI ELECTRIC CORP231 609
1.567 174 8487 146 428JPYMITSUBISHI UFJ FINANCIAL GROUP INC1 662 526
0.472 182 7752 181 997JPYNEC CORP105 000
1.115 134 2324 869 628USDNETFLIX INC17 317
0.281 307 0231 330 833JPYNICHIREI CORP67 826
0.994 542 2264 550 229JPYNISSAN CHEMICAL CORP128 479
0.321 474 0211 474 554JPYNISSAN MOTOR CO LTD199 958
0.16752 666757 321USDNOBLE ENERGY INC28 166
0.20933 269966 868EURNOKIA OYJ214 060
0.833 848 0844 333 812JPYNOMURA HOLDINGS INC1 045 574
0.10477 549495 722USDNORTHROP GRUMMAN CORP2 049
1.466 724 3326 718 146USDNORTHWESTERN CORP155 069
0.20942 316933 088JPYNTT DATA CORP107 994
0.20937 218928 559JPYNTT DOCOMO INC48 558
0.04166 490162 092USDNVR INC74
0.723 331 3933 512 636JPYPANASONIC CORP326 193
0.914 203 0323 971 522JPYRESONA HOLDINGS INC1 037 182
0.301 363 6021 390 738USDROBERT HALF INTERNATIONAL INC27 654
0.813 754 3983 686 885EURSAMPO OYJ - A101 564
2.2110 181 8909 173 543JPYSEVEN & I HOLDINGS CO LTD308 209
0.421 936 1641 847 550JPYSHIMIZU CORP246 420
0.11513 410540 264JPYSHIZUOKA BANK LTD75 004
0.321 484 7461 396 054JPYSOMPO HOLDINGS INC48 465
1.476 770 3446 514 499JPYSONY CORP174 800
0.06262 300270 672USDSTARBUCKS CORP7 089
0.05215 568206 521JPYSUMITOMO CHEMICAL CO LTD50 197
0.542 493 9712 513 654JPYSUMITOMO CORP200 389
2.4911 487 28011 406 780JPYSUMITOMO MITSUI FINANCIAL GROUP INC390 119
0.02111 582110 897CHFSWISS LIFE HOLDING NOM - REG424
2.5611 781 86112 085 892JPYTAKEDA PHARMACEUTICAL CO LTD368 305

JUNE 30, 2018
MULTI UNITS LUXEMBOURG
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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)

0.904 140 8794 040 899JPYT&D HOLDINGS INC363 800
0.642 947 3382 835 295CHFTEMENOS AG - REG25 759
0.07329 739359 596USDTEMPUR SEALY INTERNATIONAL INC9 060
0.241 122 3981 122 076JPYTERUMO CORP25 848
0.0156 71151 060JPYTOKIO MARINE HOLDINGS INC1 597
0.321 472 9421 149 327JPYTOKYO ELECTRIC POWER CO HOLDINGS INC417 436
0.281 293 9411 361 316JPYTOPPAN PRINTING CO LTD217 996
0.13591 728658 196JPYTOTO LTD16 835
1.748 039 1188 324 162JPYTOYOTA MOTOR CORP163 962
0.602 772 1752 837 866USDTRAVELERS COS INC29 916
5.1023 477 33817 138 727USDTWENTY-FIRST CENTURY FOX INC - B629 097
0.12575 734596 651USDTYSON FOODS INC - A11 040
0.16721 596737 141EURUPM-KYMMENE OYJ26 648
0.03146 348148 467USDVERISK ANALYTICS INC - A1 795
3.2414 931 23514 923 283EURVIVENDI SA803 993
0.06269 747293 860USDWALGREENS BOOTS ALLIANCE INC5 934
0.13602 603595 665SEKWALLENSTAM AB88 358
1.245 729 3755 544 023USDWELLS FARGO & CO136 438
1.095 007 7374 408 461JPYWEST JAPAN RAILWAY CO89 700
0.291 324 3261 389 604USDX5 RETAIL GROUP NV - ADR REGS66 028
0.07319 709388 399JPYYASKAWA ELECTRIC CORP11 942
0.221 017 187847 208USD3D SYSTEMS CORP97 243

99.04456 447 594453 406 094Total Shares

453 406 094 456 447 594 99.04
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

453 406 094 456 447 594 99.04Total Investments

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

GBPGBP
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MULTI UNITS LUXEMBOURG - Lyxor FTSE 100 UCITS ETF

(continued)Schedule of Investments
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18.97Banks 38.75Japan
10.88Technology Hardware & Equipment 27.51United States of America
8.33Media 13.57Spain
7.51Software & Computer Services 10.31France
5.33Food Producers 4.40Belgium
5.31Industrial Engineering 2.00Finland
4.82Nonlife Insurance 1.71Netherlands
4.40Beverages 0.66Switzerland
3.85Pharmaceuticals & Biotechnology 0.13Sweden
3.12General Retailers 99.04
2.77Financial Services
2.45Leisure Goods
2.37Industrial Transportation
2.13Fixed Line Telecommunications
2.06Automobiles & Parts
2.00Chemicals
1.46Alternative Energy
1.38Electronic & Electrical Equipment
1.30Oil & Gas Producers
1.25Support Services
1.21Electricity
1.14Real Estate Investment & Services
1.14Travel, Leisure & Catering
0.92Life Insurance
0.58Construction & Materials
0.54Personal Goods
0.47Food & Drug Retailers
0.37Health Care Equipment & Services
0.33Aerospace & Defense
0.20Mobile Telecommunications
0.19Household Goods & Home Construction
0.16Forestry & Paper
0.10General Industrials

99.04

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor FTSE 100 UCITS ETF

% %Geographical classificationEconomic classification

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

Shares

1.09336 118339 723EURAALBERTS INDUSTRIES8 194
0.90276 686295 038EURADIDAS AG - REG - REG1 480
4.421 361 2471 536 368EURAENA SME SA8 754
0.70217 101205 934USDAERCAP HOLDINGS NV4 681
9.662 974 8132 907 062EURAIRBUS SE29 671
5.931 827 7941 889 618EURAKZO NOBEL NV-CVA - CVA24 929
1.09335 599313 707USDALPHABET CLASS - A347
5.081 567 2071 458 680EURANHEUSER-BUSCH INBEV SA/NV18 118
6.912 129 0712 307 646EURBANCO BILBAO VIZCAYA ARGENTARIA SA350 522
1.64505 350524 226EURBANCO SANTANDER SA110 050
1.30401 767427 257USDBANK OF NEW YORK MELLON CORP8 698
1.87577 302616 200EURBASF SE - REG7 048
1.62498 734509 518EURBAYER AG5 286
0.67206 705210 929USDBERKSHIRE HATHAWAY INC - B1 293
2.84874 675919 365EURCAIXABANK SA236 016
0.64198 672193 573EURCARL ZEISS MEDITEC AG3 399
2.07639 152836 791EURCOMMERZBANK AG77 841
0.35108 812110 889JPYCOMSYS HOLDINGS CORP4 788
2.09643 404680 834JPYDAI-ICHI LIFE HOLDINGS INC42 109
0.3196 02892 823JPYDAIICHI SANKYO CO LTD2 931
0.98302 094310 939EURDEUTSCHE BANK AG - REG32 758
4.021 240 4661 249 217EURDEUTSCHE TELEKOM AG-NOM - REG93 479
0.1132 47035 278USDDOLLAR TREE INC446
4.611 420 3451 314 365EURELISA OYJ35 804
3.07947 247935 450EURE.ON SE103 479
0.2371 80572 736JPYFANUC CORP422
3.881 196 0241 068 494EURFIAT CHRYSLER AUTOMOBILES NV73 223
0.2577 11576 805USDGAZPROM PJSC - ADR REG20 458
1.23380 321353 489EURINDITEX12 998
4.291 322 2891 382 660EURING GROUP NV107 259
1.29398 447456 153JPYJAPAN STEEL WORKS LTD18 436
0.2266 94466 460JPYKONAMI HOLDINGS CORP1 535
0.1648 43949 771JPYMITSUBISHI ESTATE CO LTD3 234
0.40122 910125 246USDMOSAIC CO5 116
1.47453 898460 631USDMOTOROLA SOLUTIONS INC4 554
1.27391 792390 602EURMUENCHENER RUECKVERSICHERUNGS-GESELLSCHAFT AG IN

MUENCHEN - REG
2 164

0.2060 47561 298JPYOJI HOLDINGS CORP11 384
4.751 462 8991 441 674EURRELX NV80 093
0.34105 838104 799EURSAMPO OYJ - A2 532
7.022 163 3442 188 505EURSAP SE21 863
0.2988 83290 080JPYSEVEN & I HOLDINGS CO LTD2 378
0.1855 36556 880EURSIEMENS AG - REG489
2.52775 668764 138EURSOFINA SA5 241

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

Schedule of Investments
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MULTI UNITS LUXEMBOURG - Lyxor FTSE EMU Minimum Variance 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)

2.13656 299617 867JPYSUZUKI MOTOR CORP13 873
1.45446 752456 702NOKTELENOR25 434
0.00862784USDTEXAS CAPITAL BANCSHARES INC11
1.43440 563300 073USDTWENTY-FIRST CENTURY FOX INC - B10 440
0.00506516USDUNITED RENTALS INC4
0.0619 97219 311EURVONOVIA SE490

99.0330 526 21830 827 104Total Shares

30 827 104 30 526 218 99.03
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

30 827 104 30 526 218 99.03Total Investments

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

MULTI UNITS LUXEMBOURG - Lyxor FTSE EMU Minimum Variance UCITS ETF

(continued)Schedule of Investments

EUREUR
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20.03Banks 29.59Netherlands
9.65Aerospace & Defense 23.72Germany
8.20Chemicals 17.03Spain
8.11Software & Computer Services 7.60Belgium
6.18Media 7.27Japan
6.08Fixed Line Telecommunications 6.47United States of America
6.01Automobiles & Parts 4.95Finland
5.12Industrial Transportation 1.45Norway
5.08Beverages 0.70United Kingdom
4.02Mobile Telecommunications 0.25Russia
3.07Electricity 99.03
2.62Industrial Engineering
2.52Financial Services
2.28Nonlife Insurance
2.09Life Insurance
1.93Pharmaceuticals & Biotechnology
1.63General Retailers
1.45Technology Hardware & Equipment
0.90Personal Goods
0.64Health Care Equipment & Services
0.35Construction & Materials
0.25Oil & Gas Producers
0.22Leisure Goods
0.22Real Estate Investment & Services
0.20Forestry & Paper
0.18General Industrials

99.03

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor FTSE EMU Minimum Variance UCITS ETF

% %Geographical classificationEconomic classification

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

Shares

8.981 055 404988 933USDALPHABET INC946
4.90576 140623 886JPYASAHI KASEI CORP45 324
4.74557 160556 996USDAVERY DENNISON CORP5 457
3.98467 726539 927EURBANCO BILBAO VIZCAYA ARGENTARIA SA65 954
0.1517 09618 297USDBANK OF NEW YORK MELLON CORP317
2.31271 853306 724EURCAIXABANK SA62 828
4.93579 169544 645USDCONOCOPHILLIPS8 319
8.761 028 9951 160 476USDDELTA AIR LINES INC20 771
0.067 1336 550USDEDWARDS LIFESCIENCES CORP49
4.94580 201544 091JPYEISAI CO LTD8 235
0.5362 41557 862EURINDITEX1 827
1.27149 272147 212JPYKDDI CORP5 455
2.79327 633290 313JPYKIKKOMAN CORP6 492
0.1011 32612 372JPYKOMATSU LTD396
0.4047 36046 642JPYKONICA MINOLTA INC5 098
4.14486 044509 235JPYKYOCERA CORP8 618
3.38396 609396 690USDMICROSOFT CORP4 022
0.1922 26922 036JPYMITSUBISHI UFJ LEASE & FINANCE CO LTD3 622
2.71318 624319 796USDNETFLIX INC814
1.59187 276183 717USDOCCIDENTAL PETROLEUM CORP2 238
0.2529 60828 294USDONEOK INC424
4.65546 742574 801JPYPANASONIC CORP40 549
4.60540 574556 012JPYSUMITOMO CHEMICAL CO LTD95 345
4.16488 320537 807CHFSWISS RE AG5 658
4.95581 202497 576JPYTDK CORP5 687
0.5261 47461 626JPYTOKYO ELECTRON LTD358
1.43167 985170 249JPYTOKYU FUDOSAN HOLDINGS CORP23 794
2.55299 530261 881AUDWESFARMERS LTD8 213
3.68432 907559 793JPYYASKAWA ELECTRIC CORP12 248
3.93461 745495 199CHFZURICH INSURANCE GROUP AG1 559
3.34391 866397 185USD3M CO1 992

94.9111 151 65811 416 823Total Shares

11 416 823 11 151 658 94.91
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

11 416 823 11 151 658 94.91Total Investments

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

Schedule of Investments

USDUSD
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MULTI UNITS LUXEMBOURG - Lyxor MSCI EM ESG Trend Leaders UCITS ETF
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15.07Software & Computer Services 38.88United States of America
9.50Chemicals 38.56Japan
9.08Electronic & Electrical Equipment 8.09Switzerland
8.76Financial Services 6.83Spain
8.09Nonlife Insurance 2.55Australia
6.63Banks 94.91
6.52Oil & Gas Producers
4.94Pharmaceuticals & Biotechnology
4.74Household Goods & Home Construction
4.65Leisure Goods
3.78Industrial Engineering
3.34General Industrials
3.08General Retailers
2.79Food Producers
1.43Real Estate Investment & Services
1.27Fixed Line Telecommunications
0.93Technology Hardware & Equipment
0.25Alternative Energy
0.06Health Care Equipment & Services

94.91

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor MSCI EM ESG Trend Leaders UCITS ETF

% %Geographical classificationEconomic classification
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Schedule of Investments

MULTI UNITS LUXEMBOURG - Lyxor Core MSCI World (DR) UCITS ETF

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

Shares

0.1040 09843 686CHFABB LTD-NOM1 834
0.27106 001103 951USDABBOTT LABORATORIES1 738
0.37146 387164 710USDABBVIE INC1 580
0.001 8052 107JPYABC-MART INC33
0.0417 18016 008USDABIOMED INC42
0.0310 81812 881EURABN AMRO GROUP NV417
0.25100 44495 860USDACCENTURE PLC - A614
0.029 07610 421EURACCOR SA185
0.001 5271 805JPYACOM CO LTD397
0.0310 4129 656EURACS ACTIVIDADES DE CONSTRUCCION Y SERVICIOS SA257
0.1454 72150 045USDACTIVISION BLIZZARD INC717
0.014 8675 723USDACUITY BRANDS INC42
0.029 58612 229CHFADECCO GROUP AG - REG162
0.1040 81745 495EURADIDAS AG - REG - REG187
0.014 9865 229GBPADMIRAL GROUP PLC198
0.30119 223106 579USDADOBE SYSTEMS INC489
0.0310 0428 180USDADVANCE AUTO PARTS INC74
0.0313 73110 436USDADVANCED MICRO DEVICES INC916
0.0310 54212 514EURAEGON NV1 758
0.0312 16413 744EURAENA SME SA67
0.0312 98810 889JPYAEON CO LTD607
0.012 3902 595JPYAEON FINANCIAL SERVICE CO LTD112
0.001 8332 071JPYAEON MALL CO LTD102
0.027 2026 778USDAERCAP HOLDINGS NV133
0.026 7856 378EURAEROPORTS DE PARIS30
0.028 7437 320USDAES CORP/VA652
0.1559 63857 350USDAETNA INC325
0.028 0289 731USDAFFILIATED MANAGERS GROUP INC54
0.0833 38434 615USDAFLAC INC776
0.027 2857 677JPYAGC INC/JAPAN187
0.013 8254 161USDAGCO CORP63
0.029 3849 862EURAGEAS NV186
0.0519 85121 929USDAGILENT TECHNOLOGIES INC321
0.0310 84610 870AUDAGL ENERGY LTD653
0.027 7897 703USDAGNC INVESTMENT CORP419
0.0310 6309 685CADAGNICO EAGLE MINES LTD232
0.26105 067102 036HKDAIA GROUP LTD -H-12 016
0.014 3655 270EURAIB GROUP PLC804
0.1353 56753 807EURAIR LIQUIDE SA426
0.0933 94935 564USDAIR PRODUCTS & CHEMICALS INC218
0.012 7182 898JPYAIR WATER INC148
0.1767 66067 828EURAIRBUS SE578
0.027 3409 109JPYAISIN SEIKI CO LTD161
0.028 6108 271JPYAJINOMOTO CO INC455

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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MULTI UNITS LUXEMBOURG - Lyxor Core MSCI World (DR) UCITS ETF

(continued)Schedule of Investments

Shares (continued)

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

0.0312 22911 621USDAKAMAI TECHNOLOGIES INC167
0.013 9863 946NOKAKER BP ASA108
0.0521 48724 350EURAKZO NOBEL NV-CVA - CVA251
0.0310 28210 751USDALBEMARLE CORP109
0.0312 74312 355USDALEXANDRIA REAL ESTATE EQUITIES INC101
0.0727 43725 056USDALEXION PHARMACEUTICALS INC221
0.026 8927 061SEKALFA LAVAL AB290
0.014 3984 147JPYALFRESA HOLDINGS CORP187
0.0726 00320 134USDALIGN TECHNOLOGY INC76
0.0518 66819 768CADALIMENTATION COUCHE-TARD INC - B430
0.026 3807 844USDALKERMES PLC155
0.028 6258 984USDALLEGHANY CORP15
0.027 2727 967USDALLEGION PLC94
0.1454 85152 777USDALLERGAN PLC329
0.0311 66011 258USDALLIANCE DATA SYSTEMS CORP50
0.029 6499 153USDALLIANT ENERGY CORP228
0.2390 526103 240EURALLIANZ SE-NOM - REG438
0.0832 31033 609USDALLSTATE CORP354
0.0311 45412 049USDALLY FINANCIAL INC436
0.028 7669 583USDALNYLAM PHARMACEUTICALS INC89
0.83335 368319 237USDALPHABET CLASS - A297
0.86349 197335 241USDALPHABET INC313
0.014 8054 854JPYALPS ELECTRIC CO LTD187
0.027 0316 737EURALSTOM SA153
0.013 5293 465CADALTAGAS LTD171
0.27107 390120 226USDALTRIA GROUP INC1 891
0.015 0404 650AUDALUMINA LTD2 436
0.013 2594 302JPYAMADA HOLDINGS CO LTD339
0.0934 49132 681EURAMADEUS IT GROUP SA - A437
1.73695 217604 684USDAMAZON.COM INC409
0.0312 26512 599AUDAMCOR LTD/AUSTRALIA1 152
0.013 2053 083USDAMERCO9
0.0414 66513 345USDAMEREN CORP241
0.014 4795 931USDAMERICAN AIRLINES GROUP INC118
0.0833 93332 801USDAMERICAN ELECTRIC POWER CO INC490
0.1871 34469 541USDAMERICAN EXPRESS CO728
0.027 9428 326USDAMERICAN FINANCIAL GROUP INC/OH74
0.1247 61250 061USDAMERICAN INTERNATIONAL GROUP INC898
0.1663 29160 976USDAMERICAN TOWER CORP439
0.0415 19814 424USDAMERICAN WATER WORKS CO INC178
0.0520 42221 889USDAMERIPRISE FINANCIAL INC146
0.0413 98415 043USDAMERISOURCEBERGEN CORP164
0.0416 59717 399USDAMETEK INC230
0.31123 860119 174USDAMGEN INC671

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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MULTI UNITS LUXEMBOURG - Lyxor Core MSCI World (DR) UCITS ETF

(continued)Schedule of Investments

Shares (continued)

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

0.027 63911 100AUDAMP LTD2 904
0.0726 49427 016USDAMPHENOL CORP - A304
0.014 1574 889EURAMUNDI SA60
0.014 2254 549JPYANA HOLDINGS INC115
0.1038 82331 804USDANADARKO PETROLEUM CORP530
0.0935 29933 756USDANALOG DEVICES INC368
0.0519 02114 775USDANDEAVOR145
0.013 8224 134EURANDRITZ AG72
0.0623 44925 584GBPANGLO AMERICAN PLC1 048
0.1976 55380 640EURANHEUSER-BUSCH INBEV SA/NV758
0.0311 77211 631USDANNALY CAPITAL MANAGEMENT INC1 144
0.0414 45713 277USDANSYS INC83
0.014 3774 045USDANTERO RESOURCES CORP205
0.1560 46058 478USDANTHEM INC254
0.015 0844 969GBPANTOFAGASTA PLC389
0.028 5189 284USDAO SMITH CORP144
0.0833 60734 811USDAON PLC245
0.014 4904 774JPYAOZORA BANK LTD118
0.014 7485 948DKKAP MOLLER - MAERSK A/S - A4
0.028 71810 875DKKAP MOLLER - MAERSK A/S - B7
0.028 5447 275AUDAPA GROUP1 174
0.0417 76514 269USDAPACHE CORP380
2.33934 619893 349USDAPPLE INC5 049
0.1248 31559 856USDAPPLIED MATERIALS INC1 046
0.0624 28223 634USDAPTIV PLC265
0.029 0909 727USDARAMARK245
0.013 6033 623CADARC RESOURCES LTD349
0.0519 37922 350EURARCELORMITTAL661
0.0310 79611 530USDARCH CAPITAL GROUP LTD408
0.0625 48124 204USDARCHER-DANIELS-MIDLAND CO556
0.027 28010 258USDARCONIC INC428
0.0313 13212 957USDARISTA NETWORKS INC51
0.0313 05911 084AUDARISTOCRAT LEISURE LTD572
0.028 0509 057EURARKEMA SA68
0.026 5496 897USDARROW ELECTRONICS INC87
0.0311 81612 516USDARTHUR J GALLAGHER & CO181
0.0518 48618 446JPYASAHI GROUP HOLDINGS LTD361
0.0415 96616 554JPYASAHI KASEI CORP1 256
0.014 7964 909SGDASCENDAS REAL ESTATE INVESTMENT TRUST2 477
0.0414 79414 529GBPASHTEAD GROUP PLC493
0.012 6892 773JPYASICS CORP159
0.013 8314 200HKDASM PACIFIC TECHNOLOGY LTD303
0.2080 83882 576EURASML HOLDING NV408
0.0521 27521 794SEKASSA ABLOY AB997

USDUSD
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MULTI UNITS LUXEMBOURG - Lyxor Core MSCI World (DR) UCITS ETF

(continued)Schedule of Investments

Shares (continued)

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

0.0519 56322 689EURASSICURAZIONI GENERALI SPA1 166
0.0312 72413 160GBPASSOCIATED BRITISH FOODS PLC352
0.015 4854 720USDASSURANT INC53
0.0729 82628 965JPYASTELLAS PHARMA INC1 956
0.2287 38385 956GBPASTRAZENECA PLC1 260
0.029 1828 605AUDASX LTD193
0.012 3142 467CADATCO LTD/CANADA - CLASS 175
0.026 7087 388USDATHENE HOLDING LTD153
0.0414 57415 751EURATLANTIA SPA493
0.0519 47421 926SEKATLAS COPCO AB668
0.0310 09811 195SEKATLAS COPCO AB - B385
0.029 9159 124USDATMOS ENERGY CORP110
0.0312 83512 695EURATOS SE94
0.57231 962251 728USDAT&T INC7 224
0.014 3794 404NZDAUCKLAND INTERNATIONAL AIRPORT LTD954
0.026 3896 991AUDAURIZON HOLDINGS LTD1 997
0.012 1322 320AUDAUSNET SERVICES1 798
0.1560 67763 285AUDAUSTRALIA & NEW ZEALAND BANKING GROUP LTD2 908
0.015 3364 686GBPAUTO TRADER GROUP PLC949
0.0728 70927 218USDAUTODESK INC219
0.0312 46012 824USDAUTOLIV INC87
0.1559 15651 255USDAUTOMATIC DATA PROCESSING INC441
0.0518 11517 102USDAUTOZONE INC27
0.0623 54922 058USDAVALONBAY COMMUNITIES INC137
0.028 8839 744USDAVERY DENNISON CORP87
0.0726 57628 540GBPAVIVA PLC3 994
0.015 1045 044USDAVNET INC119
0.1247 37957 829EURAXA SA1 931
0.026 5476 856USDAXALTA COATING SYSTEMS LTD216
0.013 4724 197EURAXEL SPRINGER48
0.014 5614 353USDAXIS CAPITAL HOLDINGS LTD82
0.012 0812 051ILSAZRIELI GROUP LTD42
0.015 6495 523NZDA2 MILK CO LTD728
0.012 6992 425GBPBABCOCK INTERNATIONAL GROUP PLC250
0.0727 07826 312GBPBAE SYSTEMS PLC3 171
0.0313 90612 592USDBAKER HUGHES A GE CO421
0.0311 66013 239USDBALL CORP328
0.027 1217 659CHFBALOISE-HOLDING NOM. - REG49
0.1247 05354 061EURBANCO BILBAO VIZCAYA ARGENTARIA SA6 635
0.029 38611 671EURBANCO DE SABADELL SA5 600
0.2286 093108 845EURBANCO SANTANDER SA16 058
0.028 2106 543JPYBANDAI NAMCO HOLDINGS INC199
0.027 1207 427ILSBANK HAPOALIM BM1 053
0.028 4328 699ILSBANK LEUMI LE-ISRAEL BM1 429

USDUSD
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MULTI UNITS LUXEMBOURG - Lyxor Core MSCI World (DR) UCITS ETF

(continued)Schedule of Investments

Shares (continued)

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

0.67272 991300 169USDBANK OF AMERICA CORP9 684
0.014 9475 323HKDBANK OF EAST ASIA LTD1 238
0.027 5088 925EURBANK OF IRELAND GROUP PLC962
0.012 4552 987JPYBANK OF KYOTO LTD53
0.1249 59548 709CADBANK OF MONTREAL642
0.1454 20054 740USDBANK OF NEW YORK MELLON CORP1 005
0.1767 51173 265CADBANK OF NOVA SCOTIA1 193
0.012 9443 538AUDBANK OF QUEENSLAND LTD391
0.014 5615 699EURBANKIA SA1 218
0.026 4777 161EURBANKINTER665
0.1142 37250 653GBPBARCLAYS PLC16 981
0.026 7987 715GBPBARRATT DEVELOPMENTS PLC999
0.0415 24214 180CADBARRICK GOLD CORP1 161
0.013 5853 839CHFBARRY CALLEBAUT AG - REG2
0.2287 40996 246EURBASF SE - REG914
0.0937 73234 354USDBAXTER INTERNATIONAL INC511
0.2598 482106 154EURBAYER AG894
0.0729 82035 940EURBAYERISCHE MOTOREN WERKE AG329
0.014 3065 090EURBAYERISCHE MOTOREN WERKE AG - PFD54
0.1039 04141 142USDBB&T CORP774
0.026 1116 552CADBCE INC151
0.1663 48359 838USDBECTON DICKINSON AND CO265
0.0311 24011 145EURBEIERSDORF99
0.013 8604 010AUDBENDIGO & ADELAIDE BANK LTD482
0.012 5192 560JPYBENESSE HOLDINGS INC71
0.026 3466 933GBPBERKELEY GROUP HOLDINGS127
0.58237 231257 356USDBERKSHIRE HATHAWAY INC - B1 271
0.0519 54018 909USDBEST BUY CO INC262
0.012 3022 835ILSBEZEQ THE ISRAELI TELECOMMUNICATION CORP LTD2 047
0.2080 07575 270AUDBHP BILLITON LTD3 196
0.1247 34443 305GBPBHP BILLITON PLC2 102
0.1561 24158 244USDBIOGEN INC211
0.0416 48514 357USDBIOMARIN PHARMACEUTICAL INC175
0.013 6913 325EURBIOMERIEUX41
0.014 8875 743CADBLACKBERRY LTD507
0.1559 88564 453USDBLACKROCK INC120
0.027 0526 867AUDBLUESCOPE STEEL LTD553
0.1769 43087 137EURBNP PARIBAS SA1 118
0.0417 34118 274HKDBOC HONG KONG HOLDINGS LTD3 682
0.47186 544192 775USDBOEING CO556
0.028 7719 503SEKBOLIDEN AB270
0.014 0194 826EURBOLLORE SA864
0.028 1956 312CADBOMBARDIER INC - B2 073
0.2497 30099 135USDBOOKING HOLDINGS INC48
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MULTI UNITS LUXEMBOURG - Lyxor Core MSCI World (DR) UCITS ETF

(continued)Schedule of Investments

Shares (continued)

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

0.015 6316 924AUDBORAL LTD1 167
0.028 97710 709USDBORGWARNER INC208
0.0519 31518 439USDBOSTON PROPERTIES INC154
0.1144 73438 414USDBOSTON SCIENTIFIC CORP1 368
0.029 39511 213EURBOUYGUES SA218
0.38151 339135 656GBPBP PLC19 822
0.0310 38611 883AUDBRAMBLES LTD1 583
0.028 4699 317EURBRENNTAG AG152
0.0623 70626 602JPYBRIDGESTONE CORP606
0.013 3264 349USDBRIGHTHOUSE FINANCIAL INC83
0.2389 92897 489USDBRISTOL-MYERS SQUIBB CO1 625
0.29115 389132 174GBPBRITISH AMERICAN TOBACCO PLC2 282
0.028 3608 511GBPBRITISH LAND CO PLC942
0.2598 997101 180USDBROADCOM INC408
0.0313 23712 085USDBROADRIDGE FINANCIAL SOLUTIONS INC115
0.0833 89332 604CADBROOKFIELD ASSET MANAGEMENT INC836
0.014 3855 307JPYBROTHER INDUSTRIES LTD222
0.0312 89014 742USDBROWN-FORMAN CORP - B263
0.0624 13428 418GBPBT GROUP PLC8 393
0.029 69010 459USDBUNGE LTD139
0.0310 0599 550GBPBUNZL332
0.0311 8639 542GBPBURBERRY GROUP PLC416
0.026 9936 850EURBUREAU VERITAS SA262
0.0311 05210 865USDCA INC310
0.0310 85310 971USDCABOT OIL & GAS CORP456
0.0312 08310 642USDCADENCE DESIGN SYSTEMS INC279
0.015 5025 031CADCAE INC265
0.0415 45217 482EURCAIXABANK SA3 571
0.013 0082 709JPYCALBEE INC80
0.026 2516 774AUDCALTEX AUSTRALIA LTD260
0.028 2937 531USDCAMDEN PROPERTY TRUST91
0.014 3963 735CADCAMECO CORP391
0.027 2167 641USDCAMPBELL SOUP CO178
0.1037 99139 189CADCANADIAN IMPERIAL BANK OF COMMERCE437
0.1560 16456 229CADCANADIAN NATIONAL RAILWAY CO736
0.1143 71940 052CADCANADIAN NATURAL RESOURCES LTD1 212
0.0726 37325 874CADCANADIAN PACIFIC RAILWAY LTD144
0.028 2188 496CADCANADIAN TIRE CORP LTD - A63
0.013 1803 410CADCANADIAN UTILITIES LTD126
0.0832 61736 912JPYCANON INC995
0.0521 38620 293EURCAP GEMINI SE159
0.1144 48047 124USDCAPITAL ONE FINANCIAL CORP484
0.013 0593 383SGDCAPITALAND COMMERCIAL TRUST2 513
0.015 9147 052SGDCAPITALAND LTD2 552
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MULTI UNITS LUXEMBOURG - Lyxor Core MSCI World (DR) UCITS ETF

(continued)Schedule of Investments

Shares (continued)

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

0.013 7503 857SGDCAPITALAND MALL TRUST2 470
0.0415 18620 583USDCARDINAL HEALTH INC311
0.0312 48512 566DKKCARLSBERG B - B106
0.0313 11711 153USDCARMAX INC180
0.0624 35727 566USDCARNIVAL CORP425
0.0310 38811 854GBPCARNIVAL PLC181
0.029 27912 305EURCARREFOUR SA573
0.012 1352 938EURCASINO GUICHARD PERRACHON SA55
0.013 1402 967JPYCASIO COMPUTER CO LTD193
0.2080 72491 241USDCATERPILLAR INC595
0.0311 65612 223USDCBOE GLOBAL MARKETS INC112
0.0415 32515 124USDCBRE GROUP INC321
0.0519 28317 803USDCBS CORP - B343
0.027 2517 485CADCCL INDUSTRIES INC148
0.028 2618 481USDCDK GLOBAL INC127
0.0312 19910 837USDCDW CORP/DE151
0.0414 88213 893USDCELANESE CORP - A134
0.1559 48666 533USDCELGENE CORP749
0.0310 6988 892CADCENOVUS ENERGY INC1 031
0.0624 88821 722USDCENTENE CORP202
0.0311 19510 932USDCENTERPOINT ENERGY INC404
0.0729 64226 993JPYCENTRAL JAPAN RAILWAY CO143
0.0311 50411 094GBPCENTRICA PLC5 527
0.0417 83816 764USDCENTURYLINK INC957
0.0417 81718 173USDCERNER CORP298
0.0310 2129 159USDCF INDUSTRIES HOLDINGS INC230
0.0416 08614 806CADCGI GROUP INC - A254
0.0311 54513 182USDCH ROBINSON WORLDWIDE INC138
0.014 7815 065AUDCHALLENGER LTD/AUSTRALIA547
0.1561 62764 017USDCHARLES SCHWAB CORP1 206
0.1248 67354 293USDCHARTER COMMUNICATIONS INC166
0.0312 60113 339USDCHECK POINT SOFTWARE TECHNOLOGIES LTD129
0.028 1189 045USDCHEMOURS CO183
0.0313 10311 027USDCHENIERE ENERGY INC201
0.59240 342221 458USDCHEVRON CORP1 901
0.014 2634 908JPYCHIBA BANK LTD603
0.0310 7848 067USDCHIPOTLE MEXICAN GRILL INC25
0.026 4755 947CHFCHOCOLADEFABRIKEN LINDT & SPRUENGLI AG - PC1
0.029 0518 539DKKCHR HANSEN HOLDING A/S98
0.1558 68364 216USDCHUBB LTD462
0.029 0428 492JPYCHUBU ELECTRIC POWER CO INC603
0.0311 69711 648JPYCHUGAI PHARMACEUTICAL CO LTD223
0.013 5813 297JPYCHUGOKU ELECTRIC POWER CO INC277
0.0312 91812 066USDCHURCH & DWIGHT CO INC243
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MULTI UNITS LUXEMBOURG - Lyxor Core MSCI World (DR) UCITS ETF

(continued)Schedule of Investments

Shares (continued)

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

0.014 8685 895CADCI FINANCIAL CORP271
0.0622 16227 322EURCIE DE SAINT-GOBAIN496
0.1143 96747 857CHFCIE FINANCIERE RICHEMONT SA - REG519
0.1041 12844 856USDCIGNA CORP242
0.029 5649 063USDCIMAREX ENERGY CO94
0.013 0323 424AUDCIMIC GROUP LTD97
0.0310 29611 499USDCINCINNATI FINANCIAL CORP154
0.0416 65615 472USDCINTAS CORP90
0.52206 286211 106USDCISCO SYSTEMS INC4 794
0.015 7976 047USDCIT GROUP INC115
0.43171 181186 049USDCITIGROUP INC2 558
0.0518 90520 860USDCITIZENS FINANCIAL GROUP INC486
0.0414 15312 693USDCITRIX SYSTEMS INC135
0.013 2633 915SGDCITY DEVELOPMENTS LTD407
0.0520 45622 094HKDCK ASSET HOLDINGS LTD2 576
0.0728 49532 257HKDCK HUTCHISON HOLDINGS LTD2 687
0.014 8845 365HKDCK INFRASTRUCTURE HOLDINGS LTD659
0.014 7504 929CHFCLARIANT AG - REG198
0.0417 44716 513USDCLOROX CO129
0.0417 59916 652HKDCLP HOLDINGS LTD1 634
0.1455 56955 953USDCME GROUP INC339
0.0313 28612 299USDCMS ENERGY CORP281
0.0310 71613 221EURCNH INDUSTRIAL NV1 009
0.013 8464 226EURCNP ASSURANCES169
0.013 4263 457AUDCOCA-COLA AMATIL LTD504
0.015 3135 452JPYCOCA-COLA BOTTLERS JAPAN HOLDINGS INC133
0.44176 887177 265USDCOCA-COLA CO4 033
0.028 7388 557USDCOCA-COLA EUROPEAN PARTNERS PLC215
0.026 7166 791GBPCOCA-COLA HBC AG201
0.028 4308 192AUDCOCHLEAR LTD57
0.027 6288 936USDCOGNEX CORP171
0.1246 20947 888USDCOGNIZANT TECHNOLOGY SOLUTIONS CORP - A585
0.1353 66358 528USDCOLGATE-PALMOLIVE CO828
0.0311 6949 991DKKCOLOPLAST A/S117
0.013 3663 247EURCOLRUYT59
0.38151 320160 932USDCOMCAST CORP4 612
0.0415 63816 624USDCOMERICA INC172
0.013 7113 449SGDCOMFORTDELGRO CORP LTD2 153
0.029 55814 416EURCOMMERZBANK AG997
0.2493 899101 351AUDCOMMONWEALTH BANK OF AUSTRALIA1 744
0.015 4917 452USDCOMMSCOPE HOLDING CO INC188
0.0833 67633 171GBPCOMPASS GROUP PLC1 576
0.026 2506 366AUDCOMPUTERSHARE LTD459
0.0414 25614 635USDCONAGRA BRANDS INC399
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MULTI UNITS LUXEMBOURG - Lyxor Core MSCI World (DR) UCITS ETF

(continued)Schedule of Investments

Shares (continued)

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

0.0520 47622 498USDCONCHO RESOURCES INC148
0.015 5456 290JPYCONCORDIA FINANCIAL GROUP LTD1 089
0.2081 38670 277USDCONOCOPHILLIPS1 169
0.0624 09623 599USDCONSOLIDATED EDISON INC309
0.0937 42737 847USDCONSTELLATION BRANDS INC - A171
0.0415 50113 470CADCONSTELLATION SOFTWARE INC/CANADA20
0.0624 88630 146EURCONTINENTAL AG109
0.026 0235 104USDCONTINENTAL RESOURCES INC/OK93
0.013 7833 938GBPCONVATEC GROUP PLC1 349
0.0311 53711 231USDCOOPER COS INC49
0.0311 76411 405USDCOPART INC208
0.0623 46624 114USDCORNING INC853
0.0414 85512 773USDCOSTAR GROUP INC36
0.2391 32484 192USDCOSTCO WHOLESALE CORP437
0.026 7828 901USDCOTY INC - A481
0.0417 04219 905EURCOVESTRO AG191
0.013 8493 987EURCOVIVIO37
0.0415 12719 112EURCREDIT AGRICOLE SA1 133
0.012 4722 659JPYCREDIT SAISON CO LTD157
0.1038 30243 732CHFCREDIT SUISSE GROUP AG - REG2 544
0.013 9584 034CADCRESCENT POINT ENERGY CORP539
0.0729 58827 978EURCRH PLC835
0.028 2428 467GBPCRODA INTERNATIONAL PLC130
0.1143 66743 382USDCROWN CASTLE INTERNATIONAL CORP405
0.015 9536 781USDCROWN HOLDINGS INC133
0.013 7603 854AUDCROWN RESORTS LTD377
0.1664 04456 937AUDCSL LTD450
0.1353 44846 103USDCSX CORP838
0.0520 88126 257USDCUMMINS INC157
0.1664 99467 534USDCVS HEALTH CORP1 010
0.026 0735 277JPYCYBERAGENT INC101
0.001 2771 520JPYCYBERDYNE INC109
0.015 4165 080JPYDAI NIPPON PRINTING CO LTD242
0.012 8892 958JPYDAICEL CORP261
0.014 4276 067JPYDAIFUKU CO LTD101
0.0519 14220 633JPYDAI-ICHI LIFE HOLDINGS INC1 073
0.0521 57419 838JPYDAIICHI SANKYO CO LTD564
0.0729 71128 984JPYDAIKIN INDUSTRIES LTD248
0.1558 25275 754EURDAIMLER905
0.012 9532 879USDDAIRY FARM INTERNATIONAL HOLDINGS LTD336
0.0311 87012 453JPYDAITO TRUST CONSTRUCTION CO LTD73
0.0519 22720 936JPYDAIWA HOUSE INDUSTRY CO LTD564
0.014 7474 749JPYDAIWA HOUSE REIT INVESTMENT CORP2
0.029 33310 333JPYDAIWA SECURITIES GROUP INC1 607
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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)

0.1561 67561 865USDDANAHER CORP625
0.1144 11648 401EURDANONE601
0.0623 35128 774DKKDANSKE BANK A/S746
0.0313 06111 046USDDARDEN RESTAURANTS INC122
0.013 8113 725EURDASSAULT AVIATION SA2
0.0518 07417 115EURDASSAULT SYSTEMES SE129
0.014 7134 321EURDAVIDE CAMPARI-MILANO SPA573
0.0310 0699 788USDDAVITA INC145
0.0934 85638 933SGDDBS GROUP HOLDINGS LTD1 786
0.028 0118 283GBPDCC PLC88
0.1142 77947 176USDDEERE & CO306
0.014 8964 223EURDELIVERY HERO AG92
0.0416 74714 715USDDELL TECHNOLOGIES INC CLASS V198
0.028 7199 522USDDELTA AIR LINES INC176
0.001 9691 961JPYDENA CO LTD105
0.0521 25424 457JPYDENSO CORP435
0.029 93612 045USDDENTSPLY SIRONA INC227
0.0310 1909 862JPYDENTSU INC215
0.0521 03929 765EURDEUTSCHE BANK AG - REG1 954
0.0625 58925 904EURDEUTSCHE BOERSE AG192
0.015 6047 808EURDEUTSCHE LUFTHANSA AG - REG233
0.0831 93844 750EURDEUTSCHE POST AG - REG978
0.1351 39255 575EURDEUTSCHE TELEKOM AG-NOM - REG3 317
0.0417 06315 606EURDEUTSCHE WOHNEN SE353
0.0623 03517 070USDDEVON ENERGY CORP524
0.027 2607 304AUDDEXUS1 012
0.2287 97384 352GBPDIAGEO2 448
0.0312 89411 926USDDIAMONDBACK ENERGY INC98
0.0622 65120 693USDDIGITAL REALTY TRUST INC203
0.026 1437 123GBPDIRECT LINE INSURANCE GROUP PLC1 357
0.014 9516 508JPYDISCO CORP29
0.0624 85526 519USDDISCOVER FINANCIAL SERVICES353
0.014 1803 626USDDISCOVERY COMMUNICATIONS INC - A152
0.027 6259 405USDDISCOVERY COMMUNICATIONS INC - C299
0.027 5629 070USDDISH NETWORK CORP - A225
0.0519 01718 874NOKDNB NOR ASA973
0.0726 62225 879USDDOLLAR GENERAL CORP270
0.0520 06023 577USDDOLLAR TREE INC236
0.0311 97112 113CADDOLLARAMA INC309
0.1144 18144 852USDDOMINION ENERGY INC648
0.012 3541 881AUDDOMINO’S PIZZA ENTERPRISES LTD61
0.0311 5699 327USDDOMINO’S PIZZA INC41
0.015 6676 380JPYDON QUIJOTE HOLDINGS CO LTD118
0.0311 27312 078USDDOVER CORP154
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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)

0.38152 803158 916USDDOWDUPONT INC2 318
0.0414 55515 393USDDR HORTON INC355
0.0521 83821 243USDDR PEPPER SNAPPLE GROUP INC179
0.0415 19015 080DKKDSV A/S188
0.0518 55018 298USDDTE ENERGY CO179
0.014 0734 384CHFDUFRY AG - REG32
0.1455 11953 445USDDUKE ENERGY CORP697
0.0310 2198 928USDDUKE REALTY CORP352
0.0622 89325 353USDDXC TECHNOLOGY CO284
0.0729 42128 620JPYEAST JAPAN RAILWAY CO307
0.029 3249 101USDEAST WEST BANCORP INC143
0.0414 19414 801USDEASTMAN CHEMICAL CO142
0.013 4683 638GBPEASYJET PLC157
0.0832 73634 616USDEATON CORP PLC438
0.026 1066 331USDEATON VANCE CORP117
0.0934 70139 717USDEBAY INC957
0.0936 34535 974USDECOLAB INC259
0.027 3938 161EUREDENRED234
0.0520 49920 267USDEDISON INTERNATIONAL324
0.0310 1119 316EUREDP - ENERGIAS DE PORTUGAL SA2 547
0.0830 42428 409USDEDWARDS LIFESCIENCES CORP209
0.028 4868 840EUREIFFAGE SA78
0.0417 68414 834JPYEISAI CO LTD251
0.012 6973 078ILSELBIT SYSTEMS23
0.013 7703 768JPYELECTRIC POWER DEVELOPMENT CO LTD146
0.028 0188 039EURELECTRICITE DE FRANCE SA583
0.015 4047 525SEKELECTROLUX AB237
0.1143 01137 502USDELECTRONIC ARTS INC305
0.2183 70977 121USDELI LILLY & CO981
0.026 4846 177EURELISA OYJ140
0.001 8221 806CADEMERA INC56
0.1143 76644 256USDEMERSON ELECTRIC CO633
0.013 4313 232CADEMPIRE CO LTD171
0.015 1285 094CHFEMS-CHEMIE HOLDING AG8
0.026 5496 109EURENAGAS SA224
0.1560 27554 316CADENBRIDGE INC1 687
0.0312 53010 873CADENCANA CORP960
0.026 9056 893EURENDESA SA313
0.1144 95449 365EURENEL SPA8 094
0.0727 87029 964EURENGIE SA1 818
0.1247 02245 738EURENI SPA2 532
0.0414 54214 004USDENTERGY CORP180
0.1871 67261 001USDEOG RESOURCES INC576
0.0623 40623 385EURE.ON SE2 190
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0.027 0186 470SEKEPIROC AB - A668
0.013 5293 558SEKEPIROC AB - B385
0.0414 51213 085USDEQT CORP263
0.0414 88813 670USDEQUIFAX INC119
0.0933 96131 509USDEQUINIX INC79
0.0830 71928 156NOKEQUINOR ASA1 157
0.0623 31121 612USDEQUITY RESIDENTIAL366
0.0312 39714 954EURERSTE GROUP BANK297
0.0415 77915 402USDESSEX PROPERTY TRUST INC66
0.0729 21928 111EURESSILOR INTERNATIONAL CIE GENERALE D’OPTIQUE SA207
0.0414 91016 172SEKESSITY AB603
0.0831 82032 282USDESTEE LAUDER COS INC - A223
0.0416 20714 239USDE*TRADE FINANCIAL CORP265
0.013 4124 037EUREURAZEO SA45
0.026 1186 105EUREUROFINS SCIENTIFIC SE11
0.013 5683 879EUREUTELSAT COMMUNICATIONS SA172
0.029 45010 074USDEVEREST RE GROUP LTD41
0.027 8617 051USDEVERGY INC140
0.0518 34518 267USDEVERSOURCE ENERGY313
0.015 5135 935EUREVONIK INDUSTRIES AG161
0.1040 89636 358USDEXELON CORP960
0.027 2087 924EUREXOR NV107
0.0415 02413 413USDEXPEDIA GROUP INC125
0.0312 79311 331USDEXPEDITORS INTERNATIONAL OF WASHINGTON INC175
0.0622 57019 921GBPEXPERIAN PLC912
0.1143 39241 421USDEXPRESS SCRIPTS HOLDING CO562
0.0312 37610 691USDEXTRA SPACE STORAGE INC124
0.86348 871325 544USDEXXON MOBIL CORP4 217
1.15463 258409 468USDFACEBOOK INC2 384
0.0415 68014 346CADFAIRFAX FINANCIAL HOLDINGS LTD28
0.028 0006 324JPYFAMILYMART UNY HOLDINGS CO LTD76
0.1038 34248 221JPYFANUC CORP193
0.0726 65824 184JPYFAST RETAILING CO LTD58
0.0313 66914 953USDFASTENAL CO284
0.015 3526 354EURFAURECIA SA75
0.029 2388 388USDFEDERAL REALTY INVESTMENT TRUST73
0.1457 44662 807USDFEDEX CORP253
0.0518 91817 951GBPFERGUSON PLC233
0.0416 59415 206EURFERRARI NV122
0.029 89010 226EURFERROVIAL SA482
0.0520 46324 487EURFIAT CHRYSLER AUTOMOBILES NV1 073
0.0934 99032 088USDFIDELITY NATIONAL INFORMATION SERVICES INC330
0.0519 80322 257USDFIFTH THIRD BANCORP690
0.014 0954 277CADFINNING INTERNATIONAL INC166
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.012 6702 709CADFIRST CAPITAL REALTY INC170
0.029 5657 068USDFIRST DATA CORP457
0.0310 01310 054CADFIRST QUANTUM MINERALS LTD680
0.0415 58314 846USDFIRST REPUBLIC BANK/CA161
0.0416 98515 872USDFIRSTENERGY CORP473
0.0830 45129 445USDFISERV INC411
0.015 7265 450NZDFISHER & PAYKEL HEALTHCARE CORP LTD568
0.0518 74817 924USDFLEETCOR TECHNOLOGIES INC89
0.013 9953 807NZDFLETCHER BUILDING LTD849
0.027 3659 164USDFLEX LTD522
0.012 5872 443AUDFLIGHT CENTRE TRAVEL GROUP LTD55
0.027 1206 941USDFLIR SYSTEMS INC137
0.015 2125 701USDFLOWSERVE CORP129
0.026 7327 926USDFLUOR CORP138
0.0311 86510 583USDFMC CORP133
0.0310 27010 679USDFNF GROUP - A273
0.1040 83740 602USDFORD MOTOR CO3 689
0.015 0245 757AUDFORTESCUE METALS GROUP LTD1 549
0.028 8657 619USDFORTINET INC142
0.0313 38413 840CADFORTIS INC/CANADA419
0.0624 05823 707USDFORTIVE CORP312
0.0310 4539 646EURFORTUM OYJ438
0.028 0548 967USDFORTUNE BRANDS HOME & SECURITY INC150
0.0313 49413 100CADFRANCO-NEVADA CORP185
0.0310 51211 877USDFRANKLIN RESOURCES INC328
0.013 9554 098EURFRAPORT AG FRANKFURT AIRPORT SERVICES WORLDWIDE41
0.0623 62925 139USDFREEPORT-MCMORAN INC - B1 369
0.0521 68322 659EURFRESENIUS MEDICAL CARE AG & CO215
0.0833 25633 738EURFRESENIUS SE & CO KGAA414
0.013 2913 789GBPFRESNILLO PLC218
0.013 7223 743ILSFRUTAROM INDUSTRIES LTD38
0.013 4033 836EURFUCHS PETROLUB SE - PFD69
0.014 5264 237JPYFUJI ELECTRIC CO LTD594
0.0414 99715 734JPYFUJIFILM HOLDINGS CORP384
0.0311 86911 888JPYFUJITSU LTD1 957
0.013 6563 833JPYFUKUOKA FINANCIAL GROUP INC727
0.0310 6929 424USDF5 NETWORKS INC62
0.0518 28220 620HKDGALAXY ENTERTAINMENT GROUP LTD2 361
0.029 4419 302EURGALP ENERGIA SGPS SA495
0.027 4507 097USDGAP INC230
0.026 8326 646USDGARMIN LTD112
0.0311 96110 374USDGARTNER INC90
0.029 1628 279EURGAS NATURAL SDG346
0.015 8027 634EURGEA GROUP AG172
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.0415 87016 497CHFGEBERIT AG-NOM - REG37
0.027 5297 937EURGECINA SA45
0.1246 78954 720USDGENERAL DYNAMICS CORP251
0.29117 590118 513USDGENERAL ELECTRIC CO8 640
0.0625 05127 057USDGENERAL MILLS INC566
0.1249 52649 348USDGENERAL MOTORS CO1 257
0.029 41412 541DKKGENMAB A/S61
0.015 3855 374SGDGENTING SINGAPORE LTD6 018
0.0313 31013 229USDGENUINE PARTS CO145
0.014 0774 083CADGEORGE WESTON LTD50
0.026 3226 266EURGETLINK - REG461
0.0313 62713 627USDGGP INC667
0.026 1096 361CADGILDAN ACTIVEWEAR INC217
0.2392 37599 848USDGILEAD SCIENCES INC1 304
0.0520 41120 468CHFGIVAUDAN SA - REG9
0.013 2293 513NOKGJENSIDIGE FORSIKRING ASA197
0.2599 65294 476GBPGLAXOSMITHKLINE PLC4 934
0.1454 88557 929GBPGLENCORE PLC11 484
0.0417 50417 566USDGLOBAL PAYMENTS INC157
0.0310 44910 595USDGODADDY INC148
0.0311 74611 523CADGOLDCORP INC856
0.001 4291 709SGDGOLDEN AGRI-RESOURCES LTD6 387
0.2079 18593 298USDGOLDMAN SACHS GROUP INC359
0.0311 46510 600AUDGOODMAN GROUP1 613
0.015 6596 942USDGOODYEAR TIRE & RUBBER CO243
0.026 7116 568AUDGPT GROUP1 795
0.027 1997 709CADGREAT-WEST LIFECO INC293
0.028 8498 314EURGRIFOLS SA294
0.028 4369 219EURGROUPE BRUXELLES LAMBERT SA80
0.027 4377 266GBPGVC HOLDINGS PLC536
0.015 4115 559GBPG4S PLC1 531
0.014 8483 778DKKH LUNDBECK A/S69
0.013 7243 236JPYHAKUHODO DY HOLDINGS INC232
0.1039 24742 366USDHALLIBURTON CO871
0.026 1025 498JPYHAMAMATSU PHOTONICS KK142
0.015 4025 182GBPHAMMERSON PLC783
0.027 9276 737USDHANESBRANDS INC360
0.012 4702 860HKDHANG LUNG GROUP LTD881
0.014 1544 725HKDHANG LUNG PROPERTIES LTD -H-2 014
0.0519 03118 777HKDHANG SENG BANK LTD761
0.029 1708 540JPYHANKYU HANSHIN HOLDINGS INC228
0.027 4828 366EURHANNOVER RUECK SE - REG60
0.027 3666 928GBPHARGREAVES LANSDOWN PLC283
0.026 9857 253USDHARLEY-DAVIDSON INC166
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0.0417 05618 968USDHARRIS CORP118
0.0518 15118 615USDHARTFORD FINANCIAL SERVICES GROUP INC355
0.001 3591 586AUDHARVEY NORMAN HOLDINGS LTD554
0.0310 80010 700USDHASBRO INC117
0.0728 72827 531USDHCA HEALTHCARE INC280
0.0311 95510 228USDHCP INC463
0.027 5066 569USDHD SUPPLY HOLDINGS INC175
0.012 8252 627AUDHEALTHSCOPE LTD1 730
0.0312 37114 689EURHEIDELBERGCEMENT AG147
0.0310 92811 780EURHEINEKEN HOLDING NV114
0.0625 91227 734EURHEINEKEN NV258
0.026 8227 319USDHELMERICH & PAYNE INC107
0.026 9457 766HKDHENDERSON LAND DEVELOPMENT CO LTD1 313
0.0311 45512 433EURHENKEL AG & CO KGAA103
0.0622 62923 226EURHENKEL KGAA VZ PFD - PFD177
0.0313 01314 273SEKHENNES & MAURITZ AB - B872
0.0311 11410 420USDHENRY SCHEIN INC153
0.0519 57019 152EURHERMES INTERNATIONAL32
0.0313 12113 750USDHERSHEY CO141
0.0518 86314 356USDHESS CORP282
0.0622 77728 166USDHEWLETT PACKARD ENTERPRISE CO1 559
0.0414 23815 230SEKHEXAGON AB - B255
0.013 6913 227JPYHIKARI TSUSHIN INC21
0.0622 48122 895USDHILTON WORLDWIDE HOLDINGS INC284
0.012 7453 304JPYHINO MOTORS LTD257
0.013 9674 636JPYHIROSE ELECTRIC CO LTD32
0.014 8124 167JPYHISAMITSU PHARMACEUTICAL CO INC57
0.012 0992 363JPYHITACHI CHEMICAL CO LTD104
0.013 4784 260JPYHITACHI CONSTRUCTION MACHINERY CO LTD107
0.012 8163 286JPYHITACHI HIGH-TECHNOLOGIES CORP69
0.0933 94135 627JPYHITACHI LTD4 810
0.012 2112 644JPYHITACHI METALS LTD213
0.012 5152 503HKDHK ELECTRIC INVESTMENTS & HK ELECTRIC INVESTMENTS LTD2 638
0.014 8114 864HKDHKT TRUST & HKT LTD3 767
0.013 4343 355EURHOCHTIEF AG19
0.0311 4968 469USDHOLLYFRONTIER CORP168
0.0310 93110 518USDHOLOGIC INC275
0.56226 705207 234USDHOME DEPOT INC1 162
0.1247 63657 688JPYHONDA MOTOR CO LTD1 622
0.27107 749111 339USDHONEYWELL INTERNATIONAL INC748
0.0417 58816 873HKDHONG KONG & CHINA GAS CO LTD9 187
0.0935 25540 485HKDHONG KONG EXCHANGES & CLEARING LTD1 172
0.028 3738 157USDHONGKONG LAND HOLDINGS LTD1 171
0.0310 6799 751USDHORMEL FOODS CORP287
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0.015 4654 862JPYHOSHIZAKI CORP54
0.0415 38113 879USDHOST HOTELS & RESORTS INC730
0.0521 61020 169JPYHOYA CORP380
0.0936 96236 921USDHP INC1 629
0.014 6935 335USDH&R BLOCK INC206
0.012 1572 256CADH&R REAL ESTATE INVESTMENT TRUST141
0.47186 851194 535GBPHSBC HOLDINGS PLC19 914
0.015 7205 780EURHUGO BOSS AG63
0.013 1723 210JPYHULIC CO LTD297
0.1040 77538 508USDHUMANA INC137
0.0416 19216 793USDHUNTINGTON BANCSHARES INC/OH1 097
0.029 75611 714USDHUNTINGTON INGALLS INDUSTRIES INC45
0.015 4054 825CADHUSKY ENERGY INC347
0.013 9064 196SEKHUSQVARNA AB - B411
0.014 9665 285CADHYDRO ONE LTD326
0.013 4843 546HKDHYSAN DEVELOPMENT CO LTD624
0.0311 58911 693USDIAC/INTERACTIVECORP76
0.1144 59343 541EURIBERDROLA SA5 766
0.012 4262 788SEKICA GRUPPEN AB79
0.013 0943 230EURICADE33
0.014 8144 997JPYIDEMITSU KOSAN CO LTD135
0.0310 37210 615USDIDEX CORP76
0.0518 96116 679USDIDEXX LABORATORIES INC87
0.012 4052 486CADIGM FINANCIAL INC83
0.015 0884 944JPYIHI CORP146
0.0520 53319 085USDIHS MARKIT LTD398
0.012 8172 765JPYIIDA GROUP HOLDINGS CO LTD146
0.014 1095 903EURILIAD SA26
0.1142 39348 472USDILLINOIS TOOL WORKS INC306
0.1040 77634 633USDILLUMINA INC146
0.012 8303 428EURIMERYS SA35
0.0935 35733 465GBPIMPERIAL BRANDS PLC949
0.029 6018 172CADIMPERIAL OIL LTD289
0.014 4634 809AUDINCITEC PIVOT LTD1 664
0.0311 99313 879USDINCYTE CORP179
0.0937 10033 415EURINDITEX1 086
0.014 0514 374CADINDUSTRIAL ALLIANCE INSURANCE & FINANCIAL SERVICES INC105
0.013 2043 857SEKINDUSTRIVARDEN AB - C165
0.0728 82630 913EURINFINEON TECHNOLOGIES AG - REG1 131
0.1455 66067 897EURING GROUP NV3 867
0.015 2145 044EURINGENICO GROUP SA58
0.0622 34321 629USDINGERSOLL-RAND PLC249
0.027 8609 268USDINGREDION INC71
0.015 8695 956EURINNOGY SE137
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0.0310 57512 775JPYINPEX CORP1 019
0.0414 84914 402AUDINSURANCE AUSTRALIA GROUP LTD2 356
0.029 85410 676CADINTACT FINANCIAL CORP139
0.57231 498237 074USDINTEL CORP4 657
0.027 0996 878CADINTER PIPELINE LTD379
0.1142 58542 338USDINTERCONTINENTAL EXCHANGE INC579
0.0311 21711 366GBPINTERCONTINENTAL HOTELS GROUP PLC180
0.32128 105143 093USDINTERNATIONAL BUSINESS MACHINES CORP917
0.015 3315 235EURINTERNATIONAL CONSOLIDATED AIRLINES GROUP SA607
0.029 79311 108USDINTERNATIONAL FLAVORS & FRAGRANCES INC79
0.0520 31122 320USDINTERNATIONAL PAPER CO390
0.029 0019 080USDINTERPUBLIC GROUP OF COS INC384
0.0312 15011 026GBPINTERTEK GROUP PLC161
0.1038 94549 526EURINTESA SANPAOLO SPA13 415
0.012 7913 578EURINTESA SANPAOLO SPA - RNC920
0.1249 44241 378USDINTUIT INC242
0.1353 59047 336USDINTUITIVE SURGICAL INC112
0.0310 67712 735USDINVESCO LTD402
0.014 6955 564GBPINVESTEC PLC661
0.0518 47820 308SEKINVESTOR AB - B453
0.027 0796 829USDINVITATION HOMES INC REITS307
0.028 3849 080USDIPG PHOTONICS CORP38
0.015 8045 632EURIPSEN SA37
0.0415 47215 235USDIQVIA HOLDINGS INC155
0.029 4538 793USDIRON MOUNTAIN INC270
0.014 1733 768JPYISETAN MITSUKOSHI HOLDINGS LTD334
0.013 1663 039ILSISRAEL CHEMICALS LTD694
0.015 6705 892DKKISS A/S165
0.027 2938 443JPYISUZU MOTORS LTD549
0.0625 50027 317JPYITOCHU CORP1 407
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0.028 2157 597GBPITV PLC3 576
0.013 4883 864JPYJ FRONT RETAILING CO LTD229
0.027 3966 396GBPJ SAINSBURY PLC1 744
0.0310 0389 196USDJACK HENRY & ASSOCIATES INC77
0.028 0637 678USDJACOBS ENGINEERING GROUP INC127
0.027 3577 927AUDJAMES HARDIE INDUSTRIES PLC439
0.014 1144 499JPYJAPAN AIRLINES CO LTD116
0.012 1551 801JPYJAPAN AIRPORT TERMINAL CO LTD46
0.029 4259 014JPYJAPAN EXCHANGE GROUP INC507
0.014 6935 501JPYJAPAN POST BANK CO LTD403
0.0417 16019 014JPYJAPAN POST HOLDINGS CO LTD1 567
0.013 6343 529JPYJAPAN PRIME REALTY INVESTMENT CORP1
0.015 2905 141JPYJAPAN REAL ESTATE INVESTMENT CORP1
0.015 4065 791JPYJAPAN RETAIL FUND INVESTMENT CORP3
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0.0830 59730 689JPYJAPAN TOBACCO INC1 095
0.012 2872 685SGDJARDINE CYCLE & CARRIAGE LTD98
0.0313 69313 649USDJARDINE MATHESON HOLDINGS LTD217
0.028 0268 551USDJARDINE STRATEGIC HOLDINGS LTD220
0.0310 3389 047USDJAZZ PHARMACEUTICALS PLC60
0.0310 57510 368USDJB HUNT TRANSPORT SERVICES INC87
0.012 4432 714EURJCDECAUX SA73
0.027 1867 683USDJEFFERIES FINANCIAL GROUP INC316
0.013 5824 748EURJERONIMO MARTINS SGPS SA248
0.029 25310 669JPYJFE HOLDINGS INC489
0.014 1534 715JPYJGC CORP206
0.0312 03813 841USDJM SMUCKER CO112
0.015 5455 444GBPJOHN WOOD GROUP PLC669
0.80323 977349 034USDJOHNSON & JOHNSON2 670
0.0830 84132 957USDJOHNSON CONTROLS INTERNATIONAL PLC922
0.029 1268 638GBPJOHNSON MATTHEY PLC191
0.027 4707 515USDJONES LANG LASALLE INC45
0.88355 843385 320USDJPMORGAN CHASE & CO3 415
0.013 2524 357JPYJSR CORP191
0.012 7913 115JPYJTEKT CORP205
0.0313 08813 769CHFJULIUS BAER GROUP LTD223
0.029 3788 659USDJUNIPER NETWORKS INC342
0.0622 52920 172JPYJXTG HOLDINGS INC3 240
0.026 9258 354JPYKAJIMA CORP894
0.013 0722 390JPYKAKAKU.COM INC136
0.012 2252 339JPYKAMIGUMI CO LTD107
0.012 1872 443JPYKANEKA CORP244
0.0310 2278 955JPYKANSAI ELECTRIC POWER CO INC701
0.013 6584 198JPYKANSAI PAINT CO LTD176
0.0310 80810 972USDKANSAS CITY SOUTHERN102
0.0937 61036 246JPYKAO CORP493
0.014 1564 777JPYKAWASAKI HEAVY INDUSTRIES LTD141
0.0519 30022 896EURKBC GROUP NV250
0.1249 31045 554JPYKDDI CORP1 802
0.013 4453 042JPYKEIHAN ELECTRIC RAILWAY CO LTD96
0.013 6073 890JPYKEIKYU CORP220
0.014 9364 454JPYKEIO CORP102
0.014 4314 121JPYKEISEI ELECTRIC RAILWAY CO LTD129
0.0518 02616 768USDKELLOGG CO258
0.027 5938 675SGDKEPPEL CORP LTD1 448
0.1142 34735 270EURKERING SA75
0.0416 52916 196EURKERRY GROUP PLC158
0.013 1062 974HKDKERRY PROPERTIES LTD649
0.0520 73221 454USDKEYCORP1 061
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0.1454 78657 822JPYKEYENCE CORP97
0.015 6735 466CADKEYERA CORP204
0.0311 03910 984USDKEYSIGHT TECHNOLOGIES INC187
0.027 4195 911JPYKIKKOMAN CORP147
0.0936 76437 968USDKIMBERLY-CLARK CORP349
0.027 1366 067USDKIMCO REALTY CORP420
0.0934 91631 523USDKINDER MORGAN1 976
0.028 3879 865GBPKINGFISHER2 139
0.027 9258 513SEKKINNEVIK AB231
0.014 6324 571CADKINROSS GOLD CORP1 231
0.026 9786 673JPYKINTETSU GROUP HOLDINGS CO LTD171
0.015 0386 324EURKION GROUP AG70
0.0521 90922 495JPYKIRIN HOLDINGS CO LTD819
0.0415 89217 211USDKLA-TENCOR CORP155
0.027 6448 563EURKLEPIERRE SA203
0.015 0446 084USDKNIGHT-SWIFT TRANSPORTATION HOLDINGS INC132
0.014 2344 324JPYKOBAYASHI PHARMACEUTICAL CO LTD49
0.012 8203 269JPYKOBE STEEL LTD308
0.0312 10110 633USDKOHL’S CORP166
0.026 8737 175JPYKOITO MANUFACTURING CO LTD104
0.0726 28431 964JPYKOMATSU LTD919
0.014 7354 782JPYKONAMI HOLDINGS CORP93
0.0417 17917 177EURKONE B - B337
0.014 1804 007JPYKONICA MINOLTA INC450
0.0729 71028 458EURKONINKLIJKE AHOLD DELHAIZE NV1 241
0.0518 19919 063EURKONINKLIJKE DSM NV181
0.029 02910 366EURKONINKLIJKE KPN NV3 319
0.1039 80636 635EURKONINKLIJKE PHILIPS N.V.936
0.013 1883 303EURKONINKLIJKE VOPAK NV69
0.026 4655 796JPYKOSE CORP30
0.1038 06938 791USDKRAFT HEINZ CO606
0.0624 95122 667USDKROGER CO877
0.014 6675 377EURK+S AG189
0.0415 45317 113JPYKUBOTA CORP982
0.028 1148 671CHFKUEHNE UND NAGEL INTERNATIONAL AG-NOM - REG54
0.014 3815 408JPYKURARAY CO LTD318
0.012 7963 103JPYKURITA WATER INDUSTRIES LTD98
0.0517 99118 470JPYKYOCERA CORP319
0.015 2015 551JPYKYOWA HAKKO KIRIN CO LTD258
0.014 2074 314JPYKYUSHU ELECTRIC POWER CO INC377
0.014 8664 935JPYKYUSHU RAILWAY CO159
0.028 77710 175USDL BRANDS INC238
0.0518 13317 134USDLABORATORY CORP OF AMERICA HOLDINGS101
0.0623 53326 446CHFLAFARGEHOLCIM LTD - REG483
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0.0728 00232 041USDLAM RESEARCH CORP162
0.029 2489 691GBPLAND SECURITIES GROUP PLC732
0.026 7857 018EURLANXESS87
0.0830 00928 665USDLAS VEGAS SANDS CORP393
0.013 1243 261JPYLAWSON INC50
0.0312 44912 823USDLEAR CORPORATION67
0.0520 82522 173GBPLEGAL & GENERAL GROUP PLC5 930
0.015 8035 736USDLEGGETT & PLATT INC130
0.0519 46120 681EURLEGRAND SA265
0.028 3789 178USDLEIDOS HOLDINGS INC142
0.028 5048 059AUDLENDLEASE GROUP581
0.0414 96316 190USDLENNAR CORP285
0.027 4067 548USDLENNOX INTERNATIONAL INC37
0.013 9444 520EURLEONARDO SPA399
0.012 1662 888HKDLI & FUNG LTD5 900
0.028 0269 070USDLIBERTY BROADBAND CORP106
0.015 3986 073USDLIBERTY GLOBAL PLC - A196
0.0414 55616 346USDLIBERTY GLOBAL PLC - C547
0.027 3896 254USDLIBERTY MEDIA CORP-LIBERTY FORMULA ONE199
0.013 9193 581USDLIBERTY MEDIA CORP-LIBERTY SIRIUSXM87
0.028 0297 263USDLIBERTY MEDIA CORP-LIBERTY SIRIUSXM177
0.026 4725 772USDLIBERTY PROPERTY TRUST146
0.012 1092 698CADLINAMAR CORP48
0.0313 44615 774USDLINCOLN NATIONAL CORP216
0.1144 15041 272EURLINDE AG185
0.012 9582 699JPYLINE CORP71
0.0519 71718 685HKDLINK REIT2 159
0.014 0874 431JPYLION CORP223
0.026 9465 946USDLIVE NATION ENTERTAINMENT INC143
0.015 3026 199JPYLIXIL GROUP CORP265
0.029 73011 908USDLKQ CORP305
0.1559 71368 650GBPLLOYDS BANKING GROUP PLC71 735
0.029 8159 730CADLOBLAW COS LTD191
0.1975 63087 188USDLOCKHEED MARTIN CORP256
0.0313 42213 952USDLOEWS CORP278
0.0518 35817 937GBPLONDON STOCK EXCHANGE GROUP PLC311
0.0519 63718 472CHFLONZA GROUP AG - REG74
0.1661 98156 841EURL’OREAL SA251
0.2078 94172 562USDLOWE’S COS INC826
0.0312 4858 756USDLULULEMON ATHLETICA INC100
0.012 3382 746SEKLUNDBERGFORETAGEN AB  - B - B76
0.013 5904 149CADLUNDIN MINING CORP646
0.015 9084 755SEKLUNDIN PETROLEUM AB185
0.0310 83910 489EURLUXOTTICA GROUP SPA168
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0.2392 23789 541EURLVMH MOET HENNESSY LOUIS VUITTON SE277
0.0936 69035 539USDLYONDELLBASELL INDUSTRIES NV - A334
0.0415 00116 379USDL3 TECHNOLOGIES INC78
0.012 2842 432JPYMABUCHI MOTOR CO LTD48
0.015 9676 131USDMACERICH CO105
0.0729 41826 108AUDMACQUARIE GROUP LTD322
0.0311 2668 750USDMACY’S INC301
0.0519 82119 814CADMAGNA INTERNATIONAL INC341
0.039 99610 438JPYMAKITA CORP223
0.013 9624 073EURMAN SE35
0.015 5947 655USDMANPOWERGROUP INC65
0.0935 42737 200CADMANULIFE FINANCIAL CORP1 973
0.013 2113 638EURMAPFRE SA1 064
0.0417 64813 899USDMARATHON OIL CORP846
0.0833 25633 607USDMARATHON PETROLEUM CORP474
0.028 1798 622NOKMARINE HARVEST ASA411
0.0415 18115 838USDMARKEL CORP14
0.026 2496 490GBPMARKS & SPENCER GROUP PLC1 604
0.1038 23341 454USDMARRIOTT INTERNATIONAL INC/MD - A302
0.1041 31341 993USDMARSH & MCLENNAN COS INC504
0.0313 84612 487USDMARTIN MARIETTA MATERIALS INC62
0.0311 87911 597JPYMARUBENI CORP1 557
0.014 1723 914JPYMARUI GROUP CO LTD198
0.001 8981 764JPYMARUICHI STEEL TUBE LTD56
0.029 5199 980USDMARVELL TECHNOLOGY GROUP LTD444
0.0311 60012 716USDMASCO CORP310
0.46182 567162 420USDMASTERCARD INC929
0.015 5665 187USDMATTEL INC339
0.0416 42516 658USDMAXIM INTEGRATED PRODUCTS INC280
0.026 9497 780JPYMAZDA MOTOR CORP566
0.0414 04712 932USDMCCORMICK & CO INC/MD121
0.31123 942126 337USDMCDONALD’S CORP791
0.013 3673 082JPYMCDONALD’S HOLDINGS CO JAPAN LTD66
0.0727 34730 451USDMCKESSON CORP205
0.012 7573 263JPYMEBUKI FINANCIAL GROUP INC821
0.015 9146 378AUDMEDIBANK PVT LTD2 741
0.012 5313 113GBPMEDICLINIC INTERNATIONAL PLC364
0.015 6807 403EURMEDIOBANCA BANCA DI CREDITO FINANZIARIO SPA611
0.013 4193 515JPYMEDIPAL HOLDINGS CORP170
0.29115 488108 338USDMEDTRONIC PLC1 349
0.014 9894 837GBPMEGGITT PLC766
0.0310 2879 311JPYMEIJI HOLDINGS CO LTD122
0.026 8047 184USDMELCO RESORTS & ENTERTAINMENT LTD243
0.0313 53515 006GBPMELROSE INDUSTRIES PLC4 820
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0.0312 55514 829USDMERCADOLIBRE INC42
0.41162 858151 340USDMERCK & CO INC2 683
0.0312 49712 838EURMERCK KGAA128
0.012 6932 638NZDMERIDIAN ENERGY LTD1 275
0.013 5943 374GBPMERLIN ENTERTAINMENTS PLC704
0.014 7354 122CADMETHANEX CORP67
0.1038 49941 325USDMETLIFE INC883
0.012 2003 294EURMETRO AG178
0.028 1547 773CADMETRO INC240
0.013 5183 409EURMETSO OYJ105
0.0414 46614 815USDMETTLER-TOLEDO INTERNATIONAL INC25
0.012 1952 684HKDMGM CHINA HOLDINGS LTD946
0.0415 53118 191USDMGM RESORTS INTERNATIONAL535
0.039 9909 635USDMICHAEL KORS HOLDINGS LTD150
0.0520 70225 737EURMICHELIN (CGDE)-SA170
0.027 51410 039GBPMICRO FOCUS INTERNATIONAL PLC430
0.0521 19120 568USDMICROCHIP TECHNOLOGY INC233
0.1560 35857 939USDMICRON TECHNOLOGY INC1 151
1.79717 781684 159USDMICROSOFT CORP7 279
0.0311 2759 946USDMID-AMERICA APARTMENT COMMUNITIES INC112
0.015 7436 707USDMIDDLEBY CORP55
0.013 8444 327SEKMILLICOM INTERNATIONAL CELLULAR SA - SDR65
0.026 4638 319JPYMINEBEA MITSUMI INC382
0.013 1273 928HKDMINTH GROUP LTD740
0.015 9216 147AUDMIRVAC GROUP3 693
0.028 2238 100JPYMISUMI GROUP INC282
0.0310 66712 621JPYMITSUBISHI CHEMICAL HOLDINGS CORP1 274
0.0937 37637 020JPYMITSUBISHI CORP1 345
0.0624 17529 551JPYMITSUBISHI ELECTRIC CORP1 816
0.0520 58320 154JPYMITSUBISHI ESTATE CO LTD1 177
0.013 6483 937JPYMITSUBISHI GAS CHEMICAL CO INC161
0.0310 99011 960JPYMITSUBISHI HEAVY INDUSTRIES LTD302
0.012 8873 210JPYMITSUBISHI MATERIALS CORP105
0.015 3175 001JPYMITSUBISHI MOTORS CORP667
0.014 3375 093JPYMITSUBISHI TANABE PHARMA CORP251
0.1766 98780 263JPYMITSUBISHI UFJ FINANCIAL GROUP INC11 757
0.012 4652 468JPYMITSUBISHI UFJ LEASE & FINANCE CO LTD401
0.0728 32229 967JPYMITSUI & CO LTD1 698
0.014 8745 626JPYMITSUI CHEMICALS INC183
0.0521 43721 812JPYMITSUI FUDOSAN CO LTD888
0.012 7463 431JPYMITSUI OSK LINES LTD114
0.012 5322 591ILSMIZRAHI TEFAHOT BANK LTD138
0.1040 41543 875JPYMIZUHO FINANCIAL GROUP INC24 003
0.0313 49915 066USDMOHAWK INDUSTRIES INC63
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0.0312 72314 002USDMOLSON COORS BREWING CO - B187
0.028 1058 160EURMONCLER SPA178
0.1560 68063 696USDMONDELEZ INTERNATIONAL INC1 480
0.029 8029 818GBPMONDI PLC362
0.0624 12325 029USDMONSTER BEVERAGE CORP421
0.0729 16628 323USDMOODY’S CORP171
0.1663 42173 173USDMORGAN STANLEY1 338
0.0310 2109 434USDMOSAIC CO364
0.0518 61917 208USDMOTOROLA SOLUTIONS INC160
0.0414 67614 968JPYMS&AD INSURANCE GROUP HOLDINGS INC472
0.0414 88913 103USDMSCI INC90
0.0624 16126 253USDM&T BANK CORP142
0.028 2708 059HKDMTR CORP LTD1 495
0.039 9938 801EURMTU AERO ENGINES AG52
0.0832 55335 769EURMUENCHENER RUECKVERSICHERUNGS-GESELLSCHAFT AG IN

MUENCHEN - REG
154

0.0830 09124 419JPYMURATA MANUFACTURING CO LTD179
0.0518 50420 620USDMYLAN NV512
0.028 3318 488JPYM3 INC209
0.013 4484 434JPYNABTESCO CORP112
0.014 5964 535JPYNAGOYA RAILROAD CO LTD178
0.0310 4969 595USDNASDAQ INC115
0.1454 80261 706AUDNATIONAL AUSTRALIA BANK LTD2 706
0.0416 31416 258CADNATIONAL BANK OF CANADA340
0.0936 98136 680GBPNATIONAL GRID PLC3 341
0.0416 40513 835USDNATIONAL OILWELL VARCO INC378
0.026 7265 820USDNATIONAL RETAIL PROPERTIES INC153
0.026 5937 822EURNATIXIS SA929
0.027 1087 477JPYNEC CORP259
0.027 81312 843USDNEKTAR THERAPEUTICS160
0.029 9648 954EURNESTE CORPORATION127
0.59239 843244 087CHFNESTLE SA3 097
0.0520 96817 232USDNETAPP INC267
0.42169 098129 736USDNETFLIX INC432
0.028 4858 924HKDNEW WORLD DEVELOPMENT CO LTD6 030
0.015 3326 350USDNEW YORK COMMUNITY BANCORP INC483
0.0312 30612 310AUDNEWCREST MINING LTD764
0.0312 48212 572USDNEWELL BRANDS INC484
0.015 9594 863USDNEWFIELD EXPLORATION CO197
0.0520 02421 148USDNEWMONT MINING CORP531
0.015 8596 063USDNEWS CORP378
0.026 3637 275JPYNEXON CO LTD438
0.0311 50210 152GBPNEXT PLC144
0.2078 17073 614USDNEXTERA ENERGY INC468
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0.014 6494 714JPYNGK INSULATORS LTD261
0.014 5363 928JPYNGK SPARK PLUG CO LTD159
0.013 6764 033JPYNH FOODS LTD91
0.026 1895 771ILSNICE LTD60
0.0833 47135 026JPYNIDEC CORP223
0.0310 88711 668USDNIELSEN HOLDINGS PLC352
0.26102 94786 622USDNIKE INC - B1 292
0.015 0776 053JPYNIKON CORP319
0.0936 93049 119JPYNINTENDO CO LTD113
0.015 7695 393JPYNIPPON BUILDING FUND INC1
0.012 3362 499JPYNIPPON ELECTRIC GLASS CO LTD84
0.015 3715 090JPYNIPPON EXPRESS CO LTD74
0.026 2875 499JPYNIPPON PAINT HOLDINGS CO LTD146
0.014 1494 369JPYNIPPON PROLOGIS REIT INC2
0.0414 86817 265JPYNIPPON STEEL & SUMITOMO METAL CORP757
0.0831 28032 315JPYNIPPON TELEGRAPH & TELEPHONE CORP688
0.013 0183 186JPYNIPPON YUSEN KK152
0.028 7257 808USDNISOURCE INC332
0.015 9745 399JPYNISSAN CHEMICAL CORP128
0.0622 48224 224JPYNISSAN MOTOR CO LTD2 310
0.014 1714 007JPYNISSHIN SEIFUN GROUP INC197
0.014 1944 037JPYNISSIN FOODS HOLDINGS CO LTD58
0.0312 48013 574JPYNITORI HOLDINGS CO LTD80
0.0312 41213 226JPYNITTO DENKO CORP164
0.014 8714 830GBPNMC HEALTH PLC103
0.0312 32513 948EURNN GROUP NV303
0.0417 11115 141USDNOBLE ENERGY INC485
0.001 5101 625JPYNOK CORP78
0.0832 25732 830EURNOKIA OYJ5 604
0.014 5445 012EURNOKIAN RENKAAT OYJ115
0.0416 73920 665JPYNOMURA HOLDINGS INC3 445
0.012 7522 992JPYNOMURA REAL ESTATE HOLDINGS INC124
0.015 6445 486JPYNOMURA REAL ESTATE MASTER FUND INC4
0.015 4305 201JPYNOMURA RESEARCH INSTITUTE LTD112
0.0729 15532 871SEKNORDEA BANK AB3 023
0.026 0065 750USDNORDSTROM INC116
0.1142 69639 000USDNORFOLK SOUTHERN CORP283
0.027 9448 934NOKNORSK HYDRO ASA1 327
0.0521 91622 444USDNORTHERN TRUST CORP213
0.1350 77157 853USDNORTHROP GRUMMAN CORP165
0.029 92311 530USDNORWEGIAN CRUISE LINE HOLDINGS LTD210
0.42167 773183 113CHFNOVARTIS AG-NOM - REG2 213
0.2081 54388 642DKKNOVO NORDISK A/S1 758
0.0311 31211 483DKKNOVOZYMES AS-B - B223
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0.013 6844 947JPYNSK LTD357
0.027 2346 595JPYNTT DATA CORP628
0.0934 60434 638JPYNTT DOCOMO INC1 358
0.0519 75020 318USDNUCOR CORP316
0.0934 85130 775CADNUTRIEN LTD641
0.34135 744135 607USDNVIDIA CORP573
0.028 9118 765USDNVR INC3
0.012 6832 876HKDNWS HOLDINGS LTD1 550
0.0937 37040 536USDNXP SEMICONDUCTORS NV342
0.026 7247 105JPYOBAYASHI CORP646
0.015 2985 349JPYOBIC CO LTD64
0.1663 68053 608USDOCCIDENTAL PETROLEUM CORP761
0.026 2906 027JPYODAKYU ELECTRIC RAILWAY CO LTD293
0.026 9366 270USDOGE ENERGY CORP197
0.028 9768 030AUDOIL SEARCH LTD1 365
0.015 3225 608JPYOJI HOLDINGS CORP858
0.029 0878 746USDOLD DOMINION FREIGHT LINE INC61
0.029 74713 702GBPOLD MUTUAL LTD4 909
0.0310 86511 188JPYOLYMPUS CORP290
0.0417 39017 125USDOMNICOM GROUP INC228
0.028 96211 076JPYOMRON CORP192
0.028 2238 589EUROMV AG145
0.029 45010 680USDON SEMICONDUCTOR CORP425
0.0728 56023 987USDONEOK INC409
0.026 3086 315CADONEX CORP86
0.028 8639 990JPYONO PHARMACEUTICAL CO LTD378
0.029 2169 134CADOPEN TEXT CORP262
0.34136 101149 526USDORACLE CORP3 089
0.013 1053 050JPYORACLE CORP JAPAN38
0.0833 24634 632EURORANGE1 985
0.0622 70619 528USDO’REILLY AUTOMOTIVE INC83
0.014 9315 486AUDORICA LTD376
0.0520 88519 594JPYORIENTAL LAND199
0.0312 96912 550AUDORIGIN ENERGY LTD1 750
0.012 7773 305EURORION OYJ - B103
0.0520 84723 059JPYORIX CORP1 318
0.027 0528 626NOKORKLA ASA805
0.0311 31111 864DKKORSTED A/S187
0.027 7207 543JPYOSAKA GAS CO LTD373
0.014 0057 520EUROSRAM LICHT AG98
0.014 0804 879JPYOTSUKA CORP104
0.0518 83819 431JPYOTSUKA HOLDINGS CO LTD389
0.0726 72031 219SGDOVERSEA-CHINESE BANKING3 130
0.026 9718 935USDOWENS CORNING110
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0.0521 68624 664USDPACCAR INC350
0.0310 50810 955USDPACKAGING CORP OF AMERICA94
0.029 3179 253EURPADDY POWER BETFAIR PLC84
0.0518 69816 497USDPALO ALTO NETWORKS INC91
0.0729 62332 994JPYPANASONIC CORP2 197
0.027 82412 139DKKPANDORA A/S112
0.013 2183 459CHFPARGESA HOLDING SA - BR38
0.0520 57223 290USDPARKER-HANNIFIN CORP132
0.012 7762 645JPYPARK24 CO LTD102
0.027 1466 488USDPARSLEY ENERGY INC236
0.0312 45512 558CHFPARTNERS GROUP HOLDING N17
0.0622 00920 505USDPAYCHEX INC - AK9420322
0.2494 51189 229USDPAYPAL HOLDINGS INC1 135
0.012 3802 475HKDPCCW LTD4 225
0.029 0798 223GBPPEARSON PLC777
0.0417 30616 209CADPEMBINA PIPELINE CORP500
0.027 1547 937USDPENTAIR PLC170
0.026 1876 483USDPEOPLE’S UNITED FINANCIAL INC342
0.39153 833155 041USDPEPSICO INC1 413
0.0934 46535 619EURPERNOD RICARD SA211
0.029 69710 768USDPERRIGO CO PLC133
0.0310 20011 372GBPPERSIMMON PLC305
0.013 9494 569JPYPERSOL HOLDINGS CO LTD177
0.0313 36014 140EURPEUGEOT SA585
0.53214 922215 688USDPFIZER INC5 924
0.0521 79122 213USDPG&E CORP512
0.31124 824159 308USDPHILIP MORRIS INTERNATIONAL INC1 546
0.1249 52943 753USDPHILLIPS 66441
0.028 8628 596USDPINNACLE WEST CAPITAL CORP110
0.0831 98230 568USDPIONEER NATURAL RESOURCES CO169
0.013 3233 400EURPIRELLI & C SPA398
0.013 4673 326USDPLAINS GP HOLDINGS LP - A145
0.1663 63271 115USDPNC FINANCIAL SERVICES GROUP INC471
0.014 0053 934JPYPOLA ORBIS HOLDINGS INC91
0.027 2096 991USDPOLARIS INDUSTRIES INC59
0.029 61913 160EURPORSCHE AUTOMOBIL HOLDING SE - PFD151
0.014 3204 708EURPOSTE ITALIANE SPA516
0.029 65511 046HKDPOWER ASSETS HOLDINGS LTD1 381
0.027 7888 142CADPOWER CORP OF CANADA348
0.0625 82927 912USDPPG INDUSTRIES INC249
0.0519 72819 578USDPPL CORP691
0.014 1434 810CADPRAIRIESKY ROYALTY LTD210
0.1145 23143 057USDPRAXAIR INC286
0.0415 25017 747USDPRINCIPAL FINANCIAL GROUP INC288
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0.49195 853197 095USDPROCTER & GAMBLE CO2 509
0.0934 24834 340USDPROGRESSIVE CORP - AL4288579
0.0934 81632 691USDPROLOGIS INC530
0.015 8358 672EURPROSIEBENSAT.1 MEDIA SE230
0.013 3824 815EURPROXIMUS150
0.1039 27444 364USDPRUDENTIAL FINANCIAL INC420
0.1558 96665 846GBPPRUDENTIAL PLC2 575
0.015 1806 447EURPRYSMIAN SPA208
0.0727 17824 828USDPUBLIC SERVICE ENTERPRISE GROUP INC502
0.0935 39030 559USDPUBLIC STORAGE156
0.0414 24514 999EURPUBLICIS GROUPE207
0.027 7917 828USDPULTEGROUP INC271
0.014 6803 913EURPUMA SE8
0.0311 52811 739USDPVH CORP77
0.029 73710 517AUDQBE INSURANCE GROUP LTD1 353
0.028 2697 607EURQIAGEN NV227
0.0310 0219 558USDQORVO INC125
0.2182 66588 051USDQUALCOMM INC1 473
0.0414 84213 786USDQUEST DIAGNOSTICS INC135
0.029 52812 120USDQURATE RETAIL INC449
0.014 4815 298EURRAIFFEISEN BANK INTERNATIONAL AG146
0.015 7986 968JPYRAKUTEN INC857
0.026 9155 993USDRALPH LAUREN CORP - A55
0.015 6246 987AUDRAMSAY HEALTH CARE LTD141
0.027 1467 534GBPRANDGOLD RESOURCES LTD93
0.026 9468 255EURRANDSTAD NV118
0.0311 61611 660USDRAYMOND JAMES FINANCIAL INC130
0.1455 44363 331USDRAYTHEON CO287
0.013 4913 139AUDREA GROUP LTD52
0.0415 22314 206USDREALTY INCOME CORP283
0.1454 77653 933GBPRECKITT BENCKISER GROUP PLC665
0.014 0963 736EURRECORDATI SPA103
0.0830 36526 412JPYRECRUIT HOLDINGS CO LTD1 097
0.028 6958 564EURRED ELECTRICA CORPORACION SA427
0.0623 64927 126USDRED HAT INC176
0.029 4988 923USDREGENCY CENTERS CORP153
0.0727 25425 205USDREGENERON PHARMACEUTICALS INC79
0.0519 86021 147USDREGIONS FINANCIAL CORP1 117
0.028 5439 800USDREINSURANCE GROUP OF AMERICA INC64
0.0520 49420 180EURRELX NV961
0.0622 49222 101GBPRELX PLC1 050
0.012 8513 072EURREMY COINTREAU SA22
0.014 8135 315USDRENAISSANCERE HOLDINGS LTD40
0.0416 15621 487EURRENAULT SA190
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0.028 1388 963JPYRENESAS ELECTRONICS CORP830
0.0726 52324 427EURREPSOL SA1 355
0.0415 79115 335USDREPUBLIC SERVICES INC231
0.0414 70813 858USDRESMED INC142
0.0311 13911 588JPYRESONA HOLDINGS INC2 082
0.0313 92613 104CADRESTAURANT BRANDS INTERNATIONAL INC231
0.014 2995 169EURREXEL SA299
0.026 1186 980JPYRICOH CO LTD667
0.012 9113 089JPYRINNAI CORP33
0.0625 27725 434AUDRIO TINTO LTD410
0.1766 38964 698GBPRIO TINTO PLC1 197
0.012 9012 921CADRIOCAN REAL ESTATE INVESTMENT TRUST158
0.028 0727 215USDROBERT HALF INTERNATIONAL INC124
0.39155 255159 365CHFROCHE HOLDING LTD699
0.0521 11122 492USDROCKWELL AUTOMATION INC127
0.0521 95322 197USDROCKWELL COLLINS INC163
0.0417 08816 321CADROGERS COMMUNICATIONS INC - B360
0.027 8929 289JPYROHM CO LTD94
0.015 1004 992USDROLLINS INC97
0.0521 61819 775GBPROLLS-ROYCE HOLDINGS PLC1 657
0.0728 14328 022USDROPER TECHNOLOGIES INC102
0.0832 29029 666USDROSS STORES INC381
0.27108 137111 738CADROYAL BANK OF CANADA1 437
0.0416 08717 743GBPROYAL BANK OF SCOTLAND GROUP PLC4 758
0.0417 50820 459USDROYAL CARIBBEAN CRUISES LTD169
0.40158 794150 763GBPROYAL DUTCH SHELL PLC - A4 575
0.33133 518124 509GBPROYAL DUTCH SHELL PLC - B3 727
0.015 9256 976GBPROYAL MAIL PLC888
0.029 0509 042GBPRSA INSURANCE GROUP PLC1 009
0.012 5783 310EURRTL GROUP38
0.0311 64911 789EURRWE AG511
0.012 8052 993EURRYANAIR HOLDINGS PLC152
0.013 2263 097NZDRYMAN HEALTHCARE LTD398
0.028 4508 229JPYRYOHIN KEIKAKU CO LTD24
0.015 3474 646USDSABRE CORP217
0.1040 33336 769EURSAFRAN SA332
0.028 8559 736GBPSAGE GRP1 067
0.2393 16180 564USDSALESFORCE.COM INC683
0.0521 52225 078EURSAMPO OYJ - A441
0.0312 89213 619HKDSANDS CHINA LTD2 411
0.0519 95921 128SEKSANDVIK AB1 123
0.001 7611 588JPYSANKYO CO LTD45
0.2389 93190 512EURSANOFI1 122
0.026 3465 942JPYSANTEN PHARMACEUTICAL CO LTD364



278The accompanying notes form an integral part of these financial statements.

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

MULTI UNITS LUXEMBOURG - Lyxor Core MSCI World (DR) UCITS ETF

(continued)Schedule of Investments

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

Shares (continued)

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

0.028 1637 540AUDSANTOS LTD1 762
0.28112 987104 884EURSAP SE978
0.027 6657 532CADSAPUTO INC231
0.015 2355 119EURSARTORIUS AG35
0.012 4612 669SGDSATS LTD671
0.0519 15418 767USDSBA COMMUNICATIONS CORP116
0.015 7465 426JPYSBI HOLDINGS INC/JAPAN223
0.015 1625 108USDSCANA CORP134
0.0417 18515 943AUDSCENTRE GROUP5 298
0.012 1352 674EURSCHAEFFLER AG164
0.012 7372 393NOKSCHIBSTED ASA - B97
0.028 8209 159CHFSCHINDLER HOLDING AG41
0.014 2064 317CHFSCHINDLER HOLDING AG - REG20
0.2392 30092 418USDSCHLUMBERGER LTD1 377
0.1144 61245 712EURSCHNEIDER ELECTRIC SE535
0.015 1285 780GBPSCHRODERS LTD123
0.026 0937 038EURSCOR SE164
0.0415 19015 429USDSEAGATE TECHNOLOGY PLC269
0.027 0897 282USDSEALED AIR CORP167
0.027 3035 761USDSEATTLE GENETICS INC110
0.013 8434 416EURSEB SA22
0.0416 05215 367JPYSECOM CO LTD209
0.015 0935 269SEKSECURITAS AB - B309
0.015 3345 042AUDSEEK LTD331
0.012 9472 609JPYSEGA SAMMY HOLDINGS INC172
0.028 7498 341GBPSEGRO PLC990
0.028 2539 478USDSEI INVESTMENTS CO132
0.013 7273 737JPYSEIBU HOLDINGS INC221
0.014 8345 209JPYSEIKO EPSON CORP278
0.026 3756 784JPYSEKISUI CHEMICAL CO LTD374
0.0310 95310 997JPYSEKISUI HOUSE LTD619
0.001 9732 334SGDSEMBCORP INDUSTRIES LTD978
0.0727 98326 584USDSEMPRA ENERGY241
0.028 0419 010USDSENSATA TECHNOLOGIES HOLDING PLC169
0.0830 01028 808USDSERVICENOW INC174
0.026 5955 520EURSES SA360
0.0832 71132 214JPYSEVEN & I HOLDINGS CO LTD750
0.001 8152 028JPYSEVEN BANK LTD593
0.012 9193 297CADSEVEN GENERATIONS ENERGY LTD - A265
0.026 0895 841GBPSEVERN TRENT PLC233
0.012 1062 176JPYSG HOLDINGS CO LTD96
0.0313 30312 615CHFSGS SA - REG5
0.012 3482 633HKDSHANGRI-LA ASIA LTD1 248
0.014 2415 644JPYSHARP CORP/JAPAN174
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0.029 1619 078CADSHAW COMMUNICATIONS INC450
0.0934 23633 136USDSHERWIN-WILLIAMS CO84
0.026 6845 999JPYSHIMADZU CORP221
0.001 9372 682JPYSHIMAMURA CO LTD22
0.0310 86310 318JPYSHIMANO INC74
0.015 6955 023JPYSHIMIZU CORP549
0.0832 62337 957JPYSHIN-ETSU CHEMICAL CO LTD366
0.012 5262 546JPYSHINSEI BANK LTD164
0.0414 28314 399JPYSHIONOGI & CO LTD278
0.1351 01543 008GBPSHIRE PLC906
0.0830 02423 512JPYSHISEIDO CO LTD378
0.014 0584 459JPYSHIZUOKA BANK LTD449
0.0312 67911 103CADSHOPIFY INC87
0.012 8062 473JPYSHOWA SHELL SEKIYU KK188
0.25100 59799 935EURSIEMENS AG - REG761
0.013 1573 806EURSIEMENS GAMESA RENEWABLE ENERGY SA235
0.026 1096 029EURSIEMENS HEALTHINEERS AG148
0.027 0337 874USDSIGNATURE BANK/NEW YORK NY55
0.0416 60515 925CHFSIKA AG120
0.1454 29148 858USDSIMON PROPERTY GROUP INC319
0.014 2104 462SGDSINGAPORE AIRLINES LTD537
0.014 2074 550SGDSINGAPORE EXCHANGE LTD800
0.013 0383 145SGDSINGAPORE PRESS HOLDINGS LTD1 593
0.013 7504 141SGDSINGAPORE TECHNOLOGIES ENGINEERING LTD1 554
0.0518 35420 814SGDSINGAPORE TELECOMMUNICATIONS LTD8 125
0.015 2195 530HKDSINO LAND CO LTD3 209
0.0310 5889 734USDSIRIUS XM HOLDINGS INC1 564
0.012 4521 876HKDSJM HOLDINGS LTD1 971
0.0415 42117 504SEKSKANDINAVISKA ENSKILDA BANKEN AB - A1 620
0.026 1156 562SEKSKANSKA AB - B336
0.026 9507 911SEKSKF AB - B373
0.0519 79719 131GBPSKY PLC1 026
0.0417 49418 714USDSKYWORKS SOLUTIONS INC181
0.029 0488 705USDSL GREEN REALTY CORP90
0.001 5091 494CADSMART REAL ESTATE INVESTMENT TRUST65
0.0520 90823 147JPYSMC CORP/JAPAN57
0.0416 07615 825GBPSMITH & NEPHEW PLC871
0.028 7658 595GBPSMITHS GROUP PLC391
0.029 0759 256EURSMURFIT KAPPA GROUP PLC224
0.029 37710 347EURSNAM SPA2 246
0.029 0008 576USDSNAP-ON INC56
0.027 6367 548CADSNC-LAVALIN GROUP INC173
0.012 4102 683EURSOCIETE BIC SA26
0.0832 21542 914EURSOCIETE GENERALE SA764
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0.028 8979 848EURSODEXO SA89
0.1559 09764 347JPYSOFTBANK GROUP CORP821
0.013 3463 468JPYSOHGO SECURITY SERVICES CO LTD71
0.029 34410 334EURSOLVAY74
0.0313 38813 101JPYSOMPO HOLDINGS INC331
0.027 2507 453AUDSONIC HEALTHCARE LTD400
0.029 8518 825CHFSONOVA HOLDING AG55
0.1664 43063 036JPYSONY CORP1 260
0.013 3053 175JPYSONY FINANCIAL HOLDINGS INC173
0.1246 44944 224USDSOUTHERN CO1 003
0.027 4288 226USDSOUTHWEST AIRLINES CO146
0.0313 75313 954AUDSOUTH32 LTD5 156
0.1351 58448 513USDS&P GLOBAL INC253
0.014 6114 518NZDSPARK NEW ZEALAND LTD1 826
0.029 7949 687USDSPIRIT AEROSYSTEMS HOLDINGS INC - A114
0.0413 97513 940USDSPLUNK INC141
0.014 2984 365USDSPRINT CORP790
0.0417 38213 326USDSQUARE INC - A282
0.0310 84710 498USDSS&C TECHNOLOGIES HOLDINGS INC209
0.0518 06817 981GBPSSE PLC1 010
0.027 9088 258GBPST JAMES’S PLACE PLC522
0.0625 50230 084GBPSTANDARD CHARTERED PLC2 789
0.0311 37413 890GBPSTANDARD LIFE ABERDEEN PLC2 645
0.0520 32023 850USDSTANLEY BLACK & DECKER INC153
0.014 4715 004JPYSTANLEY ELECTRIC CO LTD131
0.1768 34181 541USDSTARBUCKS CORP1 399
0.027 3225 542JPYSTART TODAY CO LTD202
0.0934 07137 819USDSTATE STREET CORP366
0.0310 75210 674USDSTEEL DYNAMICS INC234
0.015 4845 157USDSTERICYCLE INC84
0.0415 17215 715EURSTMICROELECTRONICS NV680
0.027 1077 533AUDSTOCKLAND2 423
0.0310 64510 299EURSTORA ENSO OYJ - R544
0.027 6036 575CHFSTRAUMANN HOLDING AG - REG10
0.1456 73754 516USDSTRYKER CORP336
0.0417 81920 995JPYSUBARU CORP612
0.014 8235 283EURSUEZ372
0.014 7066 079JPYSUMCO CORP233
0.028 4088 900JPYSUMITOMO CHEMICAL CO LTD1 483
0.0518 40319 499JPYSUMITOMO CORP1 120
0.013 3452 693JPYSUMITOMO DAINIPPON PHARMA CO LTD158
0.0311 18711 754JPYSUMITOMO ELECTRIC INDUSTRIES LTD751
0.013 7144 229JPYSUMITOMO HEAVY INDUSTRIES LTD110
0.028 87710 107JPYSUMITOMO METAL MINING CO LTD232
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0.1351 97656 894JPYSUMITOMO MITSUI FINANCIAL GROUP INC1 337
0.0313 08813 531JPYSUMITOMO MITSUI TRUST HOLDINGS INC330
0.0313 10512 972JPYSUMITOMO REALTY & DEVELOPMENT CO LTD355
0.012 7013 167JPYSUMITOMO RUBBER INDUSTRIES LTD170
0.0623 93525 722HKDSUN HUNG KAI PROPERTIES -H-1 586
0.0624 41824 919CADSUN LIFE FINANCIAL INC608
0.1766 41557 212CADSUNCOR ENERGY INC1 633
0.0313 90613 631AUDSUNCORP GROUP LTD1 290
0.013 0003 584JPYSUNDRUG CO LTD74
0.012 6873 082SGDSUNTEC REAL ESTATE INVESTMENT TRUST - D2 118
0.015 8936 632JPYSUNTORY BEVERAGE & FOOD LTD138
0.0830 76532 033USDSUNTRUST BANKS INC466
0.001 4492 498JPYSURUGA BANK LTD162
0.013 0492 967JPYSUZUKEN CO LTD/AICHI JAPAN72
0.0518 89019 084JPYSUZUKI MOTOR CORP342
0.0415 30413 196USDSVB FINANCIAL GROUP53
0.0416 91619 454SEKSVENSKA HANDELSBANKEN AB1 520
0.0414 70713 955CHFSWATCH GROUP AG31
0.014 7554 660CHFSWATCH GROUP AG - REG55
0.0519 31721 168SEKSWEDBANK AB - A901
0.028 8787 835SEKSWEDISH MATCH AB179
0.015 2434 948HKDSWIRE PACIFIC A -H- - A495
0.014 3034 036HKDSWIRE PROPERTIES LTD1 164
0.0311 81311 842CHFSWISS LIFE HOLDING NOM - REG34
0.026 5176 535CHFSWISS PRIME SITE AG - REG71
0.0727 01431 470CHFSWISS RE AG313
0.0311 60513 172CHFSWISSCOM AG - REG26
0.015 8145 639AUDSYDNEY AIRPORT1 099
0.0312 78216 689USDSYMANTEC CORP619
0.0310 69710 008EURSYMRISE AG122
0.0624 00025 463USDSYNCHRONY FINANCIAL719
0.0312 66412 517USDSYNOPSYS INC148
0.0833 66729 830USDSYSCO CORP493
0.0415 49614 269JPYSYSMEX CORP166
0.0728 21026 752USDT ROWE PRICE GROUP INC243
0.026 2646 623AUDTABCORP HOLDINGS LTD1 901
0.013 9494 385JPYTAIHEIYO CEMENT CORP120
0.0311 69410 758JPYTAISEI CORP212
0.014 2153 417JPYTAISHO PHARMACEUTICAL HOLDINGS CO LTD36
0.001 8491 940JPYTAIYO NIPPON SANSO CORP129
0.012 4222 648JPYTAKASHIMAYA CO LTD283
0.0729 90136 890JPYTAKEDA PHARMACEUTICAL CO LTD708
0.0313 37511 864USDTAKE-TWO INTERACTIVE SOFTWARE INC113
0.0313 12614 632USDTAPESTRY INC281
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0.0310 7899 969USDTARGA RESOURCES CORP218
0.1039 12637 864USDTARGET CORP514
0.027 6278 592GBPTAYLOR WIMPEY PLC3 229
0.0415 44516 646USDTD AMERITRADE HOLDING CORP282
0.028 3258 898JPYT&D HOLDINGS INC554
0.0313 18411 625JPYTDK CORP129
0.0831 43135 348USDTE CONNECTIVITY LTD349
0.0414 02913 537USDTECHNIPFMC PLC442
0.027 6408 099HKDTECHTRONIC INDUSTRIES CO LTD -H-1 370
0.0313 01013 983CADTECK RESOURCES LTD - B511
0.013 2473 393JPYTEIJIN LTD177
0.028 37510 914EURTELECOM ITALIA SPA/MILANO11 254
0.013 8874 970EURTELECOM ITALIA SPA/MILANO - RSP5 949
0.0312 33811 806USDTELEFLEX INC46
0.0623 66720 249SEKTELEFONAKTIEBOLAGET LM ERICSSON - B3 057
0.012 8933 463EURTELEFONICA DEUTSCHLAND HOLDING AG734
0.1039 51846 048EURTELEFONICA SA4 650
0.012 4293 501EURTELENET GROUP HOLDING NV52
0.0415 32016 737NOKTELENOR747
0.0310 0698 671EURTELEPERFORMANCE57
0.014 2024 348SEKTELE2 AB357
0.0312 71912 894SEKTELIA CO AB2 778
0.028 01810 471AUDTELSTRA CORP LTD4 142
0.026 8876 944CADTELUS CORP194
0.029 0648 911CHFTEMENOS AG - REG60
0.028 5508 319EURTENARIS SA466
0.027 5128 017EURTERNA RETE ELETTRICA NAZIONALE SPA1 389
0.0417 31316 253JPYTERUMO CORP302
0.0832 81330 799GBPTESCO PLC9 682
0.1143 21239 885USDTESLA INC126
0.0623 37217 851USDTEVA PHARMACEUTICAL INDUSTRIES LTD - ADR961
0.27107 935103 802USDTEXAS INSTRUMENTS INC979
0.0417 13715 195USDTEXTRON INC260
0.0313 65712 671EURTHALES SA106
0.2182 85684 911USDTHERMO FISHER SCIENTIFIC INC400
0.013 4404 775JPYTHK CO LTD120
0.0311 33211 075CADTHOMSON REUTERS CORP281
0.0310 45311 886EURTHYSSENKRUPP AG430
0.0414 60811 146USDTIFFANY & CO111
0.1559 86852 063USDTJX COS INC629
0.0520 31520 660USDT-MOBILE US INC340
0.015 9075 892JPYTOBU RAILWAY CO LTD193
0.013 7903 805JPYTOHO CO LTD/TOKYO113
0.012 5622 216JPYTOHO GAS CO LTD74
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0.015 1915 624JPYTOHOKU ELECTRIC POWER CO INC425
0.0831 41230 786JPYTOKIO MARINE HOLDINGS INC670
0.012 3812 526JPYTOKYO CENTURY CORP42
0.026 7045 672JPYTOKYO ELECTRIC POWER CO HOLDINGS INC1 439
0.0726 78830 064JPYTOKYO ELECTRON LTD156
0.0310 2749 908JPYTOKYO GAS CO LTD387
0.012 6642 891JPYTOKYO TATEMONO CO LTD194
0.028 5617 981JPYTOKYU CORP497
0.013 6013 727JPYTOKYU FUDOSAN HOLDINGS CORP510
0.015 3646 272USDTOLL BROTHERS INC145
0.013 8164 079JPYTOPPAN PRINTING CO LTD487
0.0310 88913 398JPYTORAY INDUSTRIES INC1 380
0.028 7929 205USDTORCHMARK CORP108
0.27106 027103 757CADTORONTO-DOMINION BANK1 833
0.0519 50818 352JPYTOSHIBA CORP6 489
0.014 0155 067JPYTOSOH CORP259
0.37146 177140 871EURTOTAL2 398
0.0313 77714 227USDTOTAL SYSTEM SERVICES INC163
0.026 5437 616JPYTOTO LTD141
0.014 5714 258CADTOURMALINE OIL CORP256
0.012 6702 254JPYTOYO SEIKAN GROUP HOLDINGS LTD152
0.013 1343 433JPYTOYO SUISAN KAISHA LTD88
0.001 6481 563JPYTOYODA GOSEI CO LTD65
0.028 1858 912JPYTOYOTA INDUSTRIES CORP146
0.37147 135149 361JPYTOYOTA MOTOR CORP2 273
0.027 0677 522JPYTOYOTA TSUSHO CORP211
0.001 4101 644AUDTPG TELECOM LTD369
0.029 4857 726USDTRACTOR SUPPLY CO124
0.0937 92237 858CADTRANSCANADA CORP877
0.0416 22214 316USDTRANSDIGM GROUP INC47
0.0313 11010 647USDTRANSUNION183
0.0519 58119 751AUDTRANSURBAN GROUP2 214
0.0833 03237 331USDTRAVELERS COS INC270
0.014 6584 472GBPTRAVIS PERKINS PLC248
0.029 1879 756AUDTREASURY WINE ESTATES LTD715
0.026 7906 837JPYTREND MICRO INC/JAPAN119
0.028 1449 058USDTRIMBLE INC248
0.015 9614 346USDTRIPADVISOR INC107
0.012 7932 810DKKTRYG A/S119
0.014 6405 284JPYTSURUHA HOLDINGS INC37
0.029 5489 553GBPTUI AG435
0.012 8083 028CADTURQUOISE HILL RESOURCES LTD993
0.1352 12538 756USDTWENTY-FIRST CENTURY FOX INC - A1 049
0.0521 53115 942USDTWENTY-FIRST CENTURY FOX INC - B437
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(continued)Schedule of Investments

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

Shares (continued)

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

0.0729 39020 544USDTWITTER INC673
0.0520 38021 539USDTYSON FOODS INC - A296
0.028 4496 992EURUBISOFT ENTERTAINMENT SA77
0.1559 18767 214CHFUBS GROUP AG3 835
0.029 82810 306EURUCB SA125
0.029 9119 165USDUDR INC264
0.028 9047 609USDUGI CORP171
0.0313 54112 551USDULTA BEAUTY INC58
0.0311 87911 283EURUMICORE SA207
0.013 9212 734USDUNDER ARMOUR INC186
0.014 1143 022USDUNDER ARMOUR INC - A183
0.0830 38032 318EURUNIBAIL RODAMCO REITS138
0.0312 09611 160JPYUNICHARM CORP402
0.0833 33342 892EURUNICREDIT SPA1 997
0.2185 69684 150EURUNILEVER CVA1 536
0.1767 85265 919GBPUNILEVER PLC1 226
0.28110 935104 759USDUNION PACIFIC CORP783
0.015 9345 922EURUNIPER SE199
0.014 9514 796USDUNITED CONTINENTAL HOLDINGS INC71
0.026 9318 208EURUNITED INTERNET AG - REG121
0.0726 12228 447SGDUNITED OVERSEAS BANK LTD1 331
0.1872 76873 273USDUNITED PARCEL SERVICE INC - B685
0.0312 40014 652USDUNITED RENTALS INC84
0.2494 52397 630USDUNITED TECHNOLOGIES CORP756
0.014 8654 916USDUNITED THERAPEUTICS CORP43
0.014 6564 678JPYUNITED URBAN INVESTMENT CORP3
0.026 7816 484GBPUNITED UTILITIES GROUP PLC673
0.58236 261219 846USDUNITEDHEALTH GROUP INC963
0.029 69510 216USDUNIVERSAL HEALTH SERVICES INC - B87
0.028 17510 925USDUNUM GROUP221
0.012 8113 283SGDUOL GROUP LTD503
0.0518 98318 830EURUPM-KYMMENE OYJ531
0.2078 13182 617USDUS BANCORP/MN1 562
0.014 1494 532JPYUSS CO LTD218
0.0310 9688 627USDVAIL RESORTS INC40
0.027 2585 243CADVALEANT PHARMACEUTICALS INTERNATIONAL INC312
0.0312 95615 788EURVALEO SA237
0.1247 76841 970USDVALERO ENERGY CORP431
0.0310 34910 973USDVARIAN MEDICAL SYSTEMS INC91
0.028 9168 232USDVEEVA SYSTEMS INC116
0.0520 04617 073USDVENTAS INC352
0.013 5594 288SGDVENTURE CORP LTD272
0.0311 40712 727EURVEOLIA ENVIRONNEMENT SA533
0.027 1576 575USDVEREIT INC962
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MULTI UNITS LUXEMBOURG - Lyxor Core MSCI World (DR) UCITS ETF

(continued)Schedule of Investments

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

Shares (continued)

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

0.0311 95610 439USDVERISIGN INC87
0.0416 79216 318USDVERISK ANALYTICS INC - A156
0.52206 673197 474USDVERIZON COMMUNICATIONS INC4 108
0.014 1093 819CADVERMILION ENERGY INC114
0.1143 00041 039USDVERTEX PHARMACEUTICALS INC253
0.0312 62714 359DKKVESTAS WIND SYSTEMS A/S204
0.0727 39125 648USDVF CORP336
0.0310 49611 270USDVIACOM INC - B348
0.026 2676 203AUDVICINITY CENTRES3 275
0.027 1906 666CHFVIFOR PHARMA AG45
0.1248 17650 513EURVINCI SA501
0.59237 614219 492USDVISA INC1 794
0.028 0927 141USDVISTRA ENERGY CORP342
0.0625 30326 678EURVIVENDI SA1 032
0.0310 5829 354USDVMWARE INC - A72
0.1664 42176 433GBPVODAFONE GROUP26 545
0.015 2056 365EURVOESTALPINE AG113
0.015 2876 617EURVOLKSWAGEN AG32
0.0830 71938 122EURVOLKSWAGEN AG - PFD185
0.0624 93929 348SEKVOLVO AB - B1 558
0.0622 98623 132EURVONOVIA SE483
0.0312 49211 301USDVORNADO REALTY TRUST169
0.028 0378 810USDVOYA FINANCIAL INC171
0.0417 03615 350USDVULCAN MATERIALS CO132
0.026 2027 159USDWABCO HOLDINGS INC53
0.028 3796 993USDWABTEC CORP/DE85
0.1350 29356 555USDWALGREENS BOOTS ALLIANCE INC838
0.32126 248130 297USDWALMART INC1 474
0.39156 796152 183USDWALT DISNEY CO1 496
0.028 60710 183EURWARTSILA OYJ438
0.0519 72318 893USDWASTE CONNECTIONS INC262
0.0935 13936 638USDWASTE MANAGEMENT INC432
0.0415 10015 924USDWATERS CORP78
0.0520 30019 218USDWEC ENERGY GROUP INC314
0.026 3376 945GBPWEIR GROUP PLC240
0.64258 072253 862USDWELLS FARGO & CO4 655
0.0623 13319 395USDWELLTOWER INC369
0.013 8584 536EURWENDEL SA28
0.1041 13836 268AUDWESFARMERS LTD1 128
0.014 1274 277CADWEST FRASER TIMBER CO LTD60
0.0312 08811 419JPYWEST JAPAN RAILWAY CO164
0.0622 91326 268USDWESTERN DIGITAL CORP296
0.029 2098 822USDWESTERN UNION CO453
0.014 1984 513USDWESTLAKE CHEMICAL CORP39
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MULTI UNITS LUXEMBOURG - Lyxor Core MSCI World (DR) UCITS ETF

(continued)Schedule of Investments

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

Shares (continued)

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

0.1873 34678 526AUDWESTPAC BANKING CORP3 388
0.0414 48316 631USDWESTROCK CO254
0.0727 41826 908USDWEYERHAEUSER CO752
0.027 1379 943HKDWH GROUP LTD8 762
0.013 8874 261HKDWHARF HOLDINGS LTD1 210
0.028 6078 336HKDWHARF REAL ESTATE INVESTMENT CO LTD1 209
0.029 6418 841CADWHEATON PRECIOUS METALS CORP437
0.015 6635 869HKDWHEELOCK & CO LTD813
0.029 35910 108USDWHIRLPOOL CORP64
0.029 46110 290GBPWHITBREAD PLC181
0.014 1453 853DKKWILLIAM DEMANT HOLDING A/S103
0.0622 31221 940USDWILLIAMS COS INC823
0.0520 01120 425USDWILLIS TOWERS WATSON PLC132
0.014 2914 628SGDWILMAR INTERNATIONAL LTD1 912
0.0518 84414 912EURWIRECARD AG117
0.027 3467 118GBPWM MORRISON SUPERMARKETS PLC2 208
0.0416 17115 098EURWOLTERS KLUWER CVA287
0.0623 47520 718AUDWOODSIDE PETROLEUM LTD896
0.0729 27027 376AUDWOOLWORTHS GROUP LTD1 298
0.0416 47217 242USDWORKDAY INC136
0.0624 20724 095USDWORLDPAY INC - A296
0.0519 90922 064GBPWPP PLC1 264
0.026 9516 857USDWR BERKLEY CORP - C96
0.015 4205 414CADWSP GLOBAL INC103
0.0414 49512 833USDWW GRAINGER INC47
0.014 9925 652HKDWYNN MACAU LTD1 551
0.0416 23217 463USDWYNN RESORTS LTD97
0.0623 11422 421USDXCEL ENERGY INC506
0.015 4726 732USDXEROX CORP228
0.0416 57617 692USDXILINX INC254
0.0414 32312 573USDXL GROUP LTD256
0.0311 92112 525USDXPO LOGISTICS INC119
0.0312 06113 630USDXYLEM INC/NY179
0.014 7086 213JPYYAHOO JAPAN CORP1 417
0.027 4167 979JPYYAKULT HONSHA CO LTD111
0.013 1093 640JPYYAMADA DENKI CO LTD625
0.012 2202 445JPYYAMAGUCHI FINANCIAL GROUP INC197
0.027 1246 121JPYYAMAHA CORP137
0.027 0188 739JPYYAMAHA MOTOR CO LTD279
0.029 0477 834JPYYAMATO HOLDINGS CO LTD307
0.013 1682 490JPYYAMAZAKI BAKING CO LTD121
0.001 5752 438SGDYANGZIJIANG SHIPBUILDING HOLDINGS LTD2 373
0.027 2577 596NOKYARA INTERNATIONAL ASA175
0.028 44710 792JPYYASKAWA ELECTRIC CORP239
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MULTI UNITS LUXEMBOURG - Lyxor Core MSCI World (DR) UCITS ETF

(continued)Schedule of Investments

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

Shares (continued)

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

0.014 0414 696JPYYOKOGAWA ELECTRIC CORP227
0.012 4532 832JPYYOKOHAMA RUBBER CO LTD118
0.012 0842 706HKDYUE YUEN INDUSTRIAL HOLDINGS LTD738
0.0625 89127 722USDYUM! BRANDS INC331
0.026 1486 144EURZALANDO SE110
0.027 6617 533USDZAYO GROUP HOLDINGS INC210
0.026 7335 624USDZILLOW GROUP INC114
0.0622 51122 554USDZIMMER BIOMET HOLDINGS INC202
0.0310 38010 663USDZIONS BANCORPORATION197
0.1041 14739 928USDZOETIS INC483
0.1144 72349 236CHFZURICH INSURANCE GROUP AG151
0.012 9603 880EUR1&1 DRILLISCH AG52
0.0311 41412 422GBP3I GROUP PLC960
0.29116 655134 141USD3M CO593

99.4939 720 71240 083 398Total Shares

40 083 398 39 720 712 99.49
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

Other transferable securities

Shares

0.015 7516 323CADPOWER FINANCIAL CORP246

0.015 7516 323Total Shares

6 323 5 751 0.01Total Other transferable securities

40 089 721 39 726 463 99.50Total Investments
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10.16Banks 57.75United States of America
8.52Software & Computer Services 8.57Japan
7.50Pharmaceuticals & Biotechnology 6.11United Kingdom
6.67Technology Hardware & Equipment 3.63France
5.59Oil & Gas Producers 3.50Canada
5.08General Retailers 3.39Germany
4.75Financial Services 3.01Switzerland
3.75Health Care Equipment & Services 2.72Australia
2.94Personal Goods 1.74Netherlands
2.66Nonlife Insurance 1.17Ireland
2.31Chemicals 1.09Spain
2.27Support Services 0.94Sweden
2.22Automobiles & Parts 0.92Hong Kong (China)
2.18General Industrials 0.70Italy
2.17Aerospace & Defense 0.59Denmark
2.16Real Estate Investment Trusts 0.50Jersey
2.09Travel, Leisure & Catering 0.47Singapore
2.07Industrial Engineering 0.42Bermuda
1.99Fixed Line Telecommunications 0.39Belgium
1.91Beverages 0.37Finland
1.80Industrial Transportation 0.26Norway
1.76Food Producers 0.25Cayman Islands
1.73Electricity 0.23Curacao
1.71Electronic & Electrical Equipment 0.19Israel
1.48Media 0.13Luxembourg
1.46Life Insurance 0.09Austria
1.34Construction & Materials 0.08New Zealand
1.19Leisure Goods 0.06Panama
1.11Mining 0.06Portugal
1.09Tobacco 0.05British Virgin Islands
1.08Food & Drug Retailers 0.04Liberia
0.90Oil Equipment, Services & Distribution 0.02India
0.82Gas, Water & Multiutilities 0.02Isle of Man
0.80Real Estate Investment & Services 0.02Papua New Guinea
0.64Household Goods & Home Construction 0.02South Africa
0.57Mobile Telecommunications 99.50
0.41Industrial Metals & Mining
0.40Alternative Energy
0.22Forestry & Paper

99.50

% %Geographical classificationEconomic classification

Classification of Investments
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MULTI UNITS LUXEMBOURG - Lyxor Core MSCI Japan (DR) UCITS ETF

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

Shares

0.051 139 2801 301 990JPYABC-MART INC188
0.04970 0021 114 004JPYACOM CO LTD2 277
0.388 254 7106 643 340JPYAEON CO LTD3 483
0.071 520 0521 615 778JPYAEON FINANCIAL SERVICE CO LTD643
0.051 162 1601 282 303JPYAEON MALL CO LTD584
0.214 634 3104 790 251JPYAGC INC/JAPAN1 074
0.081 728 9001 807 434JPYAIR WATER INC850
0.214 671 2505 632 483JPYAISIN SEIKI CO LTD925
0.255 472 6565 121 639JPYAJINOMOTO CO INC2 611
0.132 795 1652 554 962JPYALFRESA HOLDINGS CORP1 073
0.143 059 4503 061 796JPYALPS ELECTRIC CO LTD1 075
0.092 068 2302 699 624JPYAMADA HOLDINGS CO LTD1 942
0.122 693 6782 819 274JPYANA HOLDINGS INC662
0.132 845 1252 945 785JPYAOZORA BANK LTD675
0.5411 741 04011 372 311JPYASAHI GROUP HOLDINGS LTD2 070
0.4710 143 23210 333 165JPYASAHI KASEI CORP7 204
0.081 710 0491 678 970JPYASICS CORP913
0.8718 943 82417 770 361JPYASTELLAS PHARMA INC11 216
0.245 209 8004 075 760JPYBANDAI NAMCO HOLDINGS INC1 140
0.071 554 3901 826 500JPYBANK OF KYOTO LTD303
0.071 607 3701 589 420JPYBENESSE HOLDINGS INC409
0.6915 065 84116 349 192JPYBRIDGESTONE CORP3 477
0.132 783 1363 324 703JPYBROTHER INDUSTRIES LTD1 272
0.091 907 5701 673 460JPYCALBEE INC458
0.9520 725 74822 869 289JPYCANON INC5 708
0.091 998 4181 831 739JPYCASIO COMPUTER CO LTD1 109
0.8718 896 08016 749 470JPYCENTRAL JAPAN RAILWAY CO823
0.122 706 8312 977 426JPYCHIBA BANK LTD3 457
0.265 747 0605 321 396JPYCHUBU ELECTRIC POWER CO INC3 460
0.347 425 1807 231 020JPYCHUGAI PHARMACEUTICAL CO LTD1 278
0.102 274 0162 032 388JPYCHUGOKU ELECTRIC POWER CO INC1 588
0.163 385 1253 315 455JPYCOCA-COLA BOTTLERS JAPAN HOLDINGS INC765
0.163 522 7443 893 164JPYCONCORDIA FINANCIAL GROUP LTD6 246
0.071 569 6001 672 943JPYCREDIT SAISON CO LTD900
0.183 842 8203 283 130JPYCYBERAGENT INC577
0.04813 846953 760JPYCYBERDYNE INC627
0.163 440 8523 162 625JPYDAI NIPPON PRINTING CO LTD1 388
0.081 836 5481 853 104JPYDAICEL CORP1 498
0.132 806 1903 799 240JPYDAIFUKU CO LTD578
0.5612 158 32812 850 036JPYDAI-ICHI LIFE HOLDINGS INC6 153
0.6313 715 16912 194 549JPYDAIICHI SANKYO CO LTD3 237
0.8718 869 94018 041 690JPYDAIKIN INDUSTRIES LTD1 422
0.347 510 1707 540 695JPYDAITO TRUST CONSTRUCTION CO LTD417
0.5612 204 03212 909 546JPYDAIWA HOUSE INDUSTRY CO LTD3 232

JPYJPY
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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(continued)Schedule of Investments

Shares (continued)

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

0.122 629 0002 571 700JPYDAIWA HOUSE REIT INVESTMENT CORP10
0.275 926 7236 397 932JPYDAIWA SECURITIES GROUP INC9 213
0.061 250 3541 206 421JPYDENA CO LTD602
0.6213 486 70415 254 270JPYDENSO CORP2 492
0.306 478 5006 135 580JPYDENTSU INC1 234
0.143 101 2403 966 940JPYDISCO CORP164
0.173 601 6403 962 510JPYDON QUIJOTE HOLDINGS CO LTD677
0.8618 693 01517 725 405JPYEAST JAPAN RAILWAY CO1 761
0.5211 229 9568 983 930JPYEISAI CO LTD1 439
0.112 390 9602 316 089JPYELECTRIC POWER DEVELOPMENT CO LTD836
0.235 060 4403 816 846JPYFAMILYMART UNY HOLDINGS CO LTD434
1.1224 337 53029 874 100JPYFANUC CORP1 106
0.7816 953 03014 885 520JPYFAST RETAILING CO LTD333
0.132 876 3522 663 308JPYFUJI ELECTRIC CO LTD3 408
0.449 530 1789 760 165JPYFUJIFILM HOLDINGS CORP2 203
0.357 538 9407 313 468JPYFUJITSU LTD11 222
0.112 322 6902 331 914JPYFUKUOKA FINANCIAL GROUP INC4 170
0.112 366 5182 026 657JPYHAKUHODO DY HOLDINGS INC1 331
0.183 869 8803 409 105JPYHAMAMATSU PHOTONICS KK813
0.275 818 2305 276 337JPYHANKYU HANSHIN HOLDINGS INC1 306
0.112 394 8102 014 110JPYHIKARI TSUSHIN INC123
0.081 744 9252 057 699JPYHINO MOTORS LTD1 475
0.122 512 5902 787 760JPYHIROSE ELECTRIC CO LTD183
0.143 048 1002 536 092JPYHISAMITSU PHARMACEUTICAL CO INC326
0.061 329 8251 461 495JPYHITACHI CHEMICAL CO LTD595
0.102 210 4002 718 175JPYHITACHI CONSTRUCTION MACHINERY CO LTD614
0.081 776 3602 001 945JPYHITACHI HIGH-TECHNOLOGIES CORP393
0.9921 558 87322 238 292JPYHITACHI LTD27 583
0.061 407 6001 664 128JPYHITACHI METALS LTD1 224
1.3930 262 65935 424 184JPYHONDA MOTOR CO LTD9 303
0.163 475 1003 025 600JPYHOSHIZAKI CORP310
0.6313 712 92312 491 626JPYHOYA CORP2 177
0.092 014 6492 010 891JPYHULIC CO LTD1 703
0.143 049 4003 153 300JPYIDEMITSU KOSAN CO LTD772
0.153 238 5403 066 821JPYIHI CORP839
0.081 795 0801 719 372JPYIIDA GROUP HOLDINGS CO LTD840
0.316 714 2307 811 801JPYINPEX CORP5 841
0.122 654 5122 364 444JPYISETAN MITSUKOSHI HOLDINGS LTD1 918
0.214 630 8115 240 285JPYISUZU MOTORS LTD3 147
0.7416 192 49516 924 409JPYITOCHU CORP8 066
0.102 213 3442 430 427JPYJ FRONT RETAILING CO LTD1 312
0.122 616 0482 751 106JPYJAPAN AIRLINES CO LTD666
0.061 375 3501 112 920JPYJAPAN AIRPORT TERMINAL CO LTD265
0.275 987 5725 498 749JPYJAPAN EXCHANGE GROUP INC2 908

JPYJPY
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

MULTI UNITS LUXEMBOURG - Lyxor Core MSCI Japan (DR) UCITS ETF
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MULTI UNITS LUXEMBOURG - Lyxor Core MSCI Japan (DR) UCITS ETF

Shares (continued)

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

0.142 981 1903 383 036JPYJAPAN POST BANK CO LTD2 311
0.5010 902 44411 702 155JPYJAPAN POST HOLDINGS CO LTD8 988
0.092 012 5001 859 000JPYJAPAN PRIME REALTY INVESTMENT CORP5
0.194 102 0003 908 000JPYJAPAN REAL ESTATE INVESTMENT CORP7
0.142 994 0003 083 700JPYJAPAN RETAIL FUND INVESTMENT CORP15
0.8919 427 31518 909 685JPYJAPAN TOBACCO INC6 277
0.275 879 2806 728 543JPYJFE HOLDINGS INC2 805
0.122 641 6392 937 292JPYJGC CORP1 183
0.092 068 9422 730 709JPYJSR CORP1 097
0.081 771 9001 945 748JPYJTEKT CORP1 175
0.6614 308 77612 590 108JPYJXTG HOLDINGS INC18 578
0.204 400 6825 244 489JPYKAJIMA CORP5 129
0.091 954 0621 497 089JPYKAKAKU.COM INC781
0.061 414 0421 447 805JPYKAMIGUMI CO LTD614
0.061 388 2141 513 513JPYKANEKA CORP1 398
0.306 493 0885 536 656JPYKANSAI ELECTRIC POWER CO INC4 018
0.112 327 3222 640 407JPYKANSAI PAINT CO LTD1 011
1.1023 871 25022 166 993JPYKAO CORP2 825
0.122 644 6503 043 101JPYKAWASAKI HEAVY INDUSTRIES LTD810
1.4431 325 38528 069 297JPYKDDI CORP10 335
0.102 182 2751 850 740JPYKEIHAN ELECTRIC RAILWAY CO LTD549
0.102 286 3442 413 209JPYKEIKYU CORP1 259
0.143 146 3202 778 452JPYKEIO CORP587
0.132 808 0902 557 705JPYKEISEI ELECTRIC RAILWAY CO LTD738
1.5934 720 80035 766 770JPYKEYENCE CORP555
0.224 695 6003 656 400JPYKIKKOMAN CORP840
0.204 425 0804 110 858JPYKINTETSU GROUP HOLDINGS CO LTD979
0.6413 908 32213 687 299JPYKIRIN HOLDINGS CO LTD4 694
0.122 689 1702 700 410JPYKOBAYASHI PHARMACEUTICAL CO LTD281
0.081 791 7382 066 524JPYKOBE STEEL LTD1 767
0.204 362 7204 430 560JPYKOITO MANUFACTURING CO LTD596
0.7716 692 19220 209 901JPYKOMATSU LTD5 269
0.143 000 4802 911 250JPYKONAMI HOLDINGS CORP532
0.122 656 8782 509 982JPYKONICA MINOLTA INC2 582
0.194 129 5103 511 340JPYKOSE CORP173
0.459 820 06210 698 893JPYKUBOTA CORP5 634
0.132 781 8983 396 424JPYKURARAY CO LTD1 823
0.081 782 2401 903 970JPYKURITA WATER INDUSTRIES LTD564
0.5311 444 50411 576 137JPYKYOCERA CORP1 832
0.153 304 8403 417 878JPYKYOWA HAKKO KIRIN CO LTD1 480
0.122 675 9402 652 666JPYKYUSHU ELECTRIC POWER CO INC2 165
0.143 095 0703 056 090JPYKYUSHU RAILWAY CO913
0.091 979 1202 022 770JPYLAWSON INC286
0.091 882 9201 676 575JPYLINE CORP408

JPYJPY
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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MULTI UNITS LUXEMBOURG - Lyxor Core MSCI Japan (DR) UCITS ETF

Shares (continued)

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

0.122 598 4002 744 439JPYLION CORP1 280
0.153 363 8883 865 520JPYLIXIL GROUP CORP1 518
0.071 454 5201 526 390JPYMABUCHI MOTOR CO LTD276
0.296 345 2706 425 000JPYMAKITA CORP1 278
0.357 543 3637 221 868JPYMARUBENI CORP8 926
0.122 644 4222 417 220JPYMARUI GROUP CO LTD1 133
0.061 209 1101 095 035JPYMARUICHI STEEL TUBE LTD322
0.204 413 2004 819 467JPYMAZDA MOTOR CORP3 245
0.102 141 3501 861 750JPYMCDONALD’S HOLDINGS CO JAPAN LTD379
0.081 752 1202 013 521JPYMEBUKI FINANCIAL GROUP INC4 710
0.102 176 7562 176 337JPYMEDIPAL HOLDINGS CORP977
0.306 509 9805 670 920JPYMEIJI HOLDINGS CO LTD697
0.194 109 6825 156 144JPYMINEBEA MITSUMI INC2 193
0.245 222 9104 975 769JPYMISUMI GROUP INC1 617
0.316 775 5847 899 875JPYMITSUBISHI CHEMICAL HOLDINGS CORP7 306
1.0923 740 61423 023 042JPYMITSUBISHI CORP7 713
0.7015 356 91818 668 360JPYMITSUBISHI ELECTRIC CORP10 415
0.6013 068 93912 654 822JPYMITSUBISHI ESTATE CO LTD6 747
0.112 324 2602 478 580JPYMITSUBISHI GAS CHEMICAL CO INC926
0.326 985 7237 450 217JPYMITSUBISHI HEAVY INDUSTRIES LTD1 733
0.081 827 0002 015 693JPYMITSUBISHI MATERIALS CORP600
0.163 379 2413 127 962JPYMITSUBISHI MOTORS CORP3 827
0.132 759 9883 150 284JPYMITSUBISHI TANABE PHARMA CORP1 442
1.9442 550 65550 043 430JPYMITSUBISHI UFJ FINANCIAL GROUP INC67 423
0.071 566 3001 554 407JPYMITSUBISHI UFJ LEASE & FINANCE CO LTD2 300
0.8317 992 80318 764 360JPYMITSUI & CO LTD9 739
0.143 097 5003 485 785JPYMITSUI CHEMICALS INC1 050
0.6213 616 00813 388 246JPYMITSUI FUDOSAN CO LTD5 092
0.081 744 8722 154 174JPYMITSUI OSK LINES LTD654
1.1825 670 42027 182 000JPYMIZUHO FINANCIAL GROUP INC137 643
0.439 329 7969 284 473JPYMS&AD INSURANCE GROUP HOLDINGS INC2 709
0.8819 141 36015 187 524JPYMURATA MANUFACTURING CO LTD1 028
0.245 302 4155 176 125JPYM3 INC1 201
0.102 192 6302 811 730JPYNABTESCO CORP643
0.132 917 2002 792 763JPYNAGOYA RAILROAD CO LTD1 020
0.214 517 4404 659 265JPYNEC CORP1 486
0.194 043 4174 550 676JPYNEXON CO LTD2 513
0.142 949 6352 955 113JPYNGK INSULATORS LTD1 495
0.132 875 6002 449 373JPYNGK SPARK PLUG CO LTD910
0.112 335 9502 506 055JPYNH FOODS LTD522
0.9721 213 50021 755 255JPYNIDEC CORP1 276
0.153 226 2903 778 518JPYNIKON CORP1 830
1.0723 421 40030 487 830JPYNINTENDO CO LTD647
0.235 112 0004 735 000JPYNIPPON BUILDING FUND INC8

JPYJPY
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JUNE 30, 2018
MULTI UNITS LUXEMBOURG

(continued)Schedule of Investments

MULTI UNITS LUXEMBOURG - Lyxor Core MSCI Japan (DR) UCITS ETF

Shares (continued)

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

0.071 487 6401 550 505JPYNIPPON ELECTRIC GLASS CO LTD483
0.163 433 0803 147 592JPYNIPPON EXPRESS CO LTD427
0.183 987 7203 390 325JPYNIPPON PAINT HOLDINGS CO LTD836
0.112 298 0002 365 610JPYNIPPON PROLOGIS REIT INC10
0.439 437 31910 828 876JPYNIPPON STEEL & SUMITOMO METAL CORP4 338
0.9119 882 12819 959 367JPYNIPPON TELEGRAPH & TELEPHONE CORP3 948
0.091 919 7272 008 314JPYNIPPON YUSEN KK873
0.173 784 4403 332 065JPYNISSAN CHEMICAL CORP732
0.6614 280 26614 943 327JPYNISSAN MOTOR CO LTD13 247
0.122 647 5052 473 914JPYNISSHIN SEIFUN GROUP INC1 129
0.122 683 3502 508 220JPYNISSIN FOODS HOLDINGS CO LTD335
0.367 896 9608 315 825JPYNITORI HOLDINGS CO LTD457
0.367 896 7868 285 305JPYNITTO DENKO CORP942
0.04954 0801 009 876JPYNOK CORP445
0.4910 631 06512 844 609JPYNOMURA HOLDINGS INC19 753
0.081 752 5541 846 350JPYNOMURA REAL ESTATE HOLDINGS INC713
0.163 438 6003 251 600JPYNOMURA REAL ESTATE MASTER FUND INC22
0.163 463 6503 181 913JPYNOMURA RESEARCH INSTITUTE LTD645
0.112 337 4353 142 493JPYNSK LTD2 045
0.214 596 1524 096 254JPYNTT DATA CORP3 602
1.0121 984 45321 435 446JPYNTT DOCOMO INC7 789
0.204 273 0184 454 322JPYOBAYASHI CORP3 706
0.163 383 7303 294 240JPYOBIC CO LTD369
0.183 999 7963 733 357JPYODAKYU ELECTRIC RAILWAY CO LTD1 682
0.163 380 0403 501 719JPYOJI HOLDINGS CORP4 920
0.326 897 3006 951 745JPYOLYMPUS CORP1 662
0.265 681 8306 862 450JPYOMRON CORP1 099
0.265 635 4906 247 875JPYONO PHARMACEUTICAL CO LTD2 170
0.091 981 9501 859 900JPYORACLE CORP JAPAN219
0.6113 264 12511 984 752JPYORIENTAL LAND1 141
0.6113 241 61614 362 197JPYORIX CORP7 558
0.234 905 9504 676 185JPYOSAKA GAS CO LTD2 140
0.122 589 6202 966 870JPYOTSUKA CORP596
0.5511 950 99211 953 302JPYOTSUKA HOLDINGS CO LTD2 228
0.8618 816 60720 553 366JPYPANASONIC CORP12 599
0.081 766 7901 608 386JPYPARK24 CO LTD586
0.112 503 1232 794 915JPYPERSOL HOLDINGS CO LTD1 013
0.122 549 6252 390 715JPYPOLA ORBIS HOLDINGS INC523
0.173 681 0534 443 658JPYRAKUTEN INC4 912
0.8919 288 20616 312 065JPYRECRUIT HOLDINGS CO LTD6 291
0.245 166 1025 547 206JPYRENESAS ELECTRONICS CORP4 757
0.327 073 2747 182 397JPYRESONA HOLDINGS INC11 936
0.183 887 2164 330 128JPYRICOH CO LTD3 826
0.091 866 0701 903 240JPYRINNAI CORP191
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JUNE 30, 2018
MULTI UNITS LUXEMBOURG

(continued)Schedule of Investments

MULTI UNITS LUXEMBOURG - Lyxor Core MSCI Japan (DR) UCITS ETF

Shares (continued)

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

0.235 012 7005 821 880JPYROHM CO LTD539
0.245 304 0005 000 300JPYRYOHIN KEIKAKU CO LTD136
0.051 109 760977 525JPYSANKYO CO LTD256
0.194 031 9283 637 208JPYSANTEN PHARMACEUTICAL CO LTD2 088
0.173 655 9743 337 797JPYSBI HOLDINGS INC/JAPAN1 281
0.4710 191 3869 434 031JPYSECOM CO LTD1 198
0.091 875 2241 603 860JPYSEGA SAMMY HOLDINGS INC988
0.112 370 4922 307 050JPYSEIBU HOLDINGS INC1 269
0.143 073 8963 283 499JPYSEIKO EPSON CORP1 596
0.194 044 0964 251 125JPYSEKISUI CHEMICAL CO LTD2 142
0.326 952 1206 781 734JPYSEKISUI HOUSE LTD3 547
0.9520 773 30019 720 564JPYSEVEN & I HOLDINGS CO LTD4 300
0.051 152 6001 245 214JPYSEVEN BANK LTD3 400
0.061 331 6401 352 464JPYSG HOLDINGS CO LTD548
0.122 686 5003 520 814JPYSHARP CORP/JAPAN995
0.194 244 4503 608 081JPYSHIMADZU CORP1 267
0.061 228 5001 636 580JPYSHIMAMURA CO LTD126
0.326 877 9806 350 940JPYSHIMANO INC423
0.173 619 3503 151 277JPYSHIMIZU CORP3 150
0.9520 693 80823 693 642JPYSHIN-ETSU CHEMICAL CO LTD2 096
0.071 607 0521 580 266JPYSHINSEI BANK LTD942
0.429 088 5278 879 849JPYSHIONOGI & CO LTD1 597
0.8819 074 06414 289 994JPYSHISEIDO CO LTD2 168
0.122 579 5772 756 197JPYSHIZUOKA BANK LTD2 577
0.081 776 9751 531 789JPYSHOWA SHELL SEKIYU KK1 075
0.6113 286 01014 476 030JPYSMC CORP/JAPAN327
1.7237 560 80340 568 151JPYSOFTBANK GROUP CORP4 711
0.102 129 7602 096 480JPYSOHGO SECURITY SERVICES CO LTD408
0.398 494 0808 023 681JPYSOMPO HOLDINGS INC1 896
1.8840 916 73639 043 514JPYSONY CORP7 224
0.102 101 1881 963 458JPYSONY FINANCIAL HOLDINGS INC993
0.132 846 3403 101 395JPYSTANLEY ELECTRIC CO LTD753
0.214 641 3403 418 055JPYSTART TODAY CO LTD1 156
0.5211 322 97512 894 770JPYSUBARU CORP3 511
0.142 995 3433 787 097JPYSUMCO CORP1 339
0.255 339 2565 605 240JPYSUMITOMO CHEMICAL CO LTD8 502
0.5411 689 86012 109 478JPYSUMITOMO CORP6 423
0.102 129 2601 629 339JPYSUMITOMO DAINIPPON PHARMA CO LTD908
0.337 101 6007 230 521JPYSUMITOMO ELECTRIC INDUSTRIES LTD4 304
0.112 359 9402 649 325JPYSUMITOMO HEAVY INDUSTRIES LTD631
0.265 628 0646 555 417JPYSUMITOMO METAL MINING CO LTD1 328
1.5233 018 40835 321 335JPYSUMITOMO MITSUI FINANCIAL GROUP INC7 668
0.388 315 9498 302 394JPYSUMITOMO MITSUI TRUST HOLDINGS INC1 893
0.388 333 3828 025 382JPYSUMITOMO REALTY & DEVELOPMENT CO LTD2 038
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JUNE 30, 2018
MULTI UNITS LUXEMBOURG

(continued)Schedule of Investments

MULTI UNITS LUXEMBOURG - Lyxor Core MSCI Japan (DR) UCITS ETF

Shares (continued)

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

0.081 717 7601 959 906JPYSUMITOMO RUBBER INDUSTRIES LTD976
0.091 894 7802 163 350JPYSUNDRUG CO LTD422
0.173 750 8904 074 400JPYSUNTORY BEVERAGE & FOOD LTD793
0.04918 6571 458 685JPYSURUGA BANK LTD927
0.091 936 9701 819 720JPYSUZUKEN CO LTD/AICHI JAPAN413
0.5511 997 39811 798 432JPYSUZUKI MOTOR CORP1 961
0.459 864 3608 752 180JPYSYSMEX CORP954
0.122 511 4052 750 325JPYTAIHEIYO CEMENT CORP689
0.347 435 8706 775 860JPYTAISEI CORP1 217
0.122 671 8202 102 690JPYTAISHO PHARMACEUTICAL HOLDINGS CO LTD206
0.051 176 7081 190 990JPYTAIYO NIPPON SANSO CORP741
0.071 538 6041 668 809JPYTAKASHIMAYA CO LTD1 623
0.8719 006 71423 112 937JPYTAKEDA PHARMACEUTICAL CO LTD4 063
0.245 288 1175 548 830JPYT&D HOLDINGS INC3 177
0.388 376 8007 228 710JPYTDK CORP740
0.092 066 5442 132 176JPYTEIJIN LTD1 017
0.5111 010 90010 218 714JPYTERUMO CORP1 734
0.102 181 2253 011 290JPYTHK CO LTD687
0.173 745 9503 654 320JPYTOBU RAILWAY CO LTD1 105
0.112 403 6052 307 685JPYTOHO CO LTD/TOKYO647
0.071 629 8751 371 980JPYTOHO GAS CO LTD425
0.153 299 9673 484 530JPYTOHOKU ELECTRIC POWER CO INC2 439
0.9219 951 50619 017 715JPYTOKIO MARINE HOLDINGS INC3 842
0.071 526 0401 591 650JPYTOKYO CENTURY CORP243
0.204 259 0643 557 060JPYTOKYO ELECTRIC POWER CO HOLDINGS INC8 254
0.7817 041 92018 469 650JPYTOKYO ELECTRON LTD896
0.306 533 7916 112 753JPYTOKYO GAS CO LTD2 222
0.081 694 3941 808 584JPYTOKYO TATEMONO CO LTD1 114
0.255 443 5244 944 964JPYTOKYU CORP2 853
0.112 288 1322 333 422JPYTOKYU FUDOSAN HOLDINGS CORP2 926
0.112 425 1922 553 079JPYTOPPAN PRINTING CO LTD2 794
0.326 916 8368 402 511JPYTORAY INDUSTRIES INC7 914
0.5712 391 26311 389 979JPYTOSHIBA CORP37 211
0.122 548 0283 220 653JPYTOSOH CORP1 484
0.194 153 1204 684 440JPYTOTO LTD808
0.081 693 0201 401 436JPYTOYO SEIKAN GROUP HOLDINGS LTD870
0.091 996 1702 128 475JPYTOYO SUISAN KAISHA LTD506
0.051 042 139961 932JPYTOYODA GOSEI CO LTD371
0.245 197 7705 498 897JPYTOYOTA INDUSTRIES CORP837
4.2993 453 78092 660 621JPYTOYOTA MOTOR CORP13 034
0.214 496 5204 735 060JPYTOYOTA TSUSHO CORP1 212
0.204 303 9204 247 080JPYTREND MICRO INC/JAPAN681
0.132 916 9003 239 380JPYTSURUHA HOLDINGS INC210
0.357 675 8996 931 523JPYUNICHARM CORP2 303

JPYJPY
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity



296The accompanying notes form an integral part of these financial statements.

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

(continued)Schedule of Investments

MULTI UNITS LUXEMBOURG - Lyxor Core MSCI Japan (DR) UCITS ETF

Shares (continued)

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

0.132 922 3002 840 900JPYUNITED URBAN INVESTMENT CORP17
0.122 637 1082 782 113JPYUSS CO LTD1 251
0.357 674 1607 045 587JPYWEST JAPAN RAILWAY CO940
0.142 990 7363 876 317JPYYAHOO JAPAN CORP8 127
0.224 691 6004 877 740JPYYAKULT HONSHA CO LTD634
0.091 975 3352 280 552JPYYAMADA DENKI CO LTD3 585
0.061 411 4881 503 780JPYYAMAGUCHI FINANCIAL GROUP INC1 131
0.214 538 8803 763 389JPYYAMAHA CORP788
0.204 449 2425 424 770JPYYAMAHA MOTOR CO LTD1 597
0.265 747 9044 834 462JPYYAMATO HOLDINGS CO LTD1 761
0.092 003 9001 506 279JPYYAMAZAKI BAKING CO LTD691
0.255 363 5506 762 371JPYYASKAWA ELECTRIC CORP1 370
0.122 569 5162 912 636JPYYOKOGAWA ELECTRIC CORP1 303
0.071 559 1311 757 993JPYYOKOHAMA RUBBER CO LTD677

99.912 176 250 5392 211 925 234Total Shares

2 211 925 234 2 176 250 539 99.91
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

2 211 925 234 2 176 250 539 99.91Total Investments
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MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor Core MSCI Japan (DR) UCITS ETF

10.96Automobiles & Parts 99.91Japan
7.60Industrial Engineering 99.91
7.48Electronic & Electrical Equipment
6.59Banks
5.91Pharmaceuticals & Biotechnology
5.08Leisure Goods
4.76Support Services
4.07Fixed Line Telecommunications
4.07General Retailers
4.03Chemicals
3.98Technology Hardware & Equipment
3.87Travel, Leisure & Catering
3.15Personal Goods
2.40Real Estate Investment & Services
2.07Financial Services
1.77General Industrials
1.73Nonlife Insurance
1.69Construction & Materials
1.60Food Producers
1.52Software & Computer Services
1.51Industrial Transportation
1.50Beverages
1.44Household Goods & Home Construction
1.31Health Care Equipment & Services
1.21Real Estate Investment Trusts
1.19Oil & Gas Producers
1.16Industrial Metals & Mining
1.14Electricity
1.12Mobile Telecommunications
0.92Media
0.90Life Insurance
0.89Tobacco
0.60Gas, Water & Multiutilities
0.54Food & Drug Retailers
0.16Forestry & Paper

99.91

% %Geographical classificationEconomic classification

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

Shares

3.5640 03440 205EURAIRBUS SE342
2.7230 59626 920USDAMAZON.COM INC18
0.879 75910 002USDANTHEM INC41
0.131 4201 538USDAO SMITH CORP24
0.363 9893 974USDAVNET INC93
2.6129 31033 426EURBANCO BILBAO VIZCAYA ARGENTARIA SA4 133
0.212 3432 880EURBANCO SANTANDER SA437
4.7553 38257 237USDBERKSHIRE HATHAWAY INC - B286
4.3048 34154 541EURCAIXABANK SA11 172
0.343 8293 553EURCIA DE DISTRIBUCION INTEGRAL LOGISTA HOLDINGS SA148
1.6518 53718 958USDCITIGROUP INC277
8.6096 54891 759JPYDAIICHI SANKYO CO LTD2 524
0.505 6205 950USDEBAY INC155
0.222 4192 192EUREDP RENOVAVEIS SA232
0.232 5642 551CHFEMS-CHEMIE HOLDING AG4
8.6897 543107 658JPYFANUC CORP491
0.859 5129 399USDFOREST CITY REALTY TRUST INC - A417
0.131 5131 532EURFRESENIUS MEDICAL CARE AG & CO15
0.212 3192 394USDGAZPROM PJSC - ADR REG527
0.809 0408 680USDIDACORP INC98
3.7942 60139 493EURINDITEX1 247
2.0222 67022 887EURING GROUP NV1 575
0.738 1478 341JPYISETAN MITSUKOSHI HOLDINGS LTD652
3.2035 91736 506USDJOHNSON & JOHNSON296
0.515 6966 146JPYKYOCERA CORP101
1.8620 90120 321USDPAYPAL HOLDINGS INC251
2.5728 91131 186USDPNC FINANCIAL SERVICES GROUP INC214
0.535 9936 075EURS IMMO AG307
9.12102 40799 712JPYSEVEN & I HOLDINGS CO LTD2 348
3.9444 19644 193JPYSOFTBANK GROUP CORP614
0.616 8357 233JPYSOMPO HOLDINGS INC169
0.687 6208 072JPYSUMITOMO MITSUI FINANCIAL GROUP INC196
4.0044 96649 522CHFSWISS RE AG521
0.242 6782 721CHFSWISSCOM AG - REG6
3.3537 63431 343USDTABLEAU SOFTWARE INC385
1.5217 11615 436JPYTAKARA HOLDINGS INC1 295
1.0511 81012 528JPYTERUMO CORP206
1.2614 15915 235JPYTOKIO MARINE HOLDINGS INC302
6.2570 18669 318EURUNILEVER CVA1 258
4.0645 63645 643USDUNITED TECHNOLOGIES CORP365
0.576 4136 429USDWILLIAMS PARTNERS LP158
1.3815 44619 149JPYYASKAWA ELECTRIC CORP437

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

Schedule of Investments
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MULTI UNITS LUXEMBOURG - Lyxor MSCI Emerging Markets LU 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)

2.5628 72930 848CHFZURICH INSURANCE GROUP AG97

97.521 095 2851 113 686Total Shares

1 113 686 1 095 285 97.52
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

1 113 686 1 095 285 97.52Total Investments

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

MULTI UNITS LUXEMBOURG - Lyxor MSCI Emerging Markets LU UCITS ETF

(continued)Schedule of Investments

USDUSD
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16.87General Retailers 38.07Japan
14.04Banks 28.25United States of America
13.18Nonlife Insurance 11.83Netherlands
11.79Pharmaceuticals & Biotechnology 11.47Spain
10.06Industrial Engineering 7.03Switzerland
7.63Aerospace & Defense 0.53Austria
6.25Personal Goods 0.21Russia
4.17Fixed Line Telecommunications 0.13Germany
3.35Software & Computer Services 97.52
2.06Health Care Equipment & Services
1.86Support Services
1.52Beverages
1.38Real Estate Investment & Services
1.02Electricity
0.86Electronic & Electrical Equipment
0.57Oil Equipment, Services & Distribution
0.34Industrial Transportation
0.23Chemicals
0.21Oil & Gas Producers
0.13Construction & Materials

97.52

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor MSCI Emerging Markets LU UCITS ETF

% %Geographical classificationEconomic classification

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

Shares

1.77225 768221 944USDADOBE SYSTEMS INC926
1.00127 607125 810USDALTRIA GROUP INC2 247
2.42307 664288 223USDAMAZON.COM INC181
1.30165 206179 450USDAO SMITH CORP2 793
4.52575 539552 714JPYASTELLAS PHARMA INC37 744
0.6886 00198 078EURBANCO BILBAO VIZCAYA ARGENTARIA SA12 127
1.46185 429227 946EURBANCO SANTANDER SA34 586
1.10140 174149 698USDBERKSHIRE HATHAWAY INC - B751
3.17403 825455 624EURCAIXABANK SA93 328
4.28544 634575 951CHFCEMBRA MONEY BANK AG6 929
0.81102 636121 926EURCOMMERZBANK AG10 706
1.57200 076207 562CHFCREDIT SUISSE GROUP AG - REG13 289
8.951 140 1431 083 585JPYDAIICHI SANKYO CO LTD29 806
0.5265 85376 044EURDEUTSCHE LUFTHANSA AG - REG2 738
0.92116 643113 546USDDUKE ENERGY CORP1 475
4.26541 869568 919USDEBAY INC14 944
5.21663 603531 215USDFACEBOOK INC3 415
0.2228 03723 956JPYFAST RETAILING CO LTD61
1.43182 115159 680USDFOREST CITY REALTY TRUST INC - A7 984
1.00126 863127 183EURGEMALTO NV2 181
2.78354 015366 454USDGOLDMAN SACHS GROUP INC1 605
2.88366 935376 451EURING GROUP NV25 493
8.781 117 9411 160 172JPYJGC CORP55 454
0.7189 80398 042JPYKEYENCE CORP159
4.36555 273553 809USDMICROSOFT CORP5 631
2.52320 812342 235JPYMINEBEA MITSUMI INC18 962
0.6886 66886 130EURMUENCHENER RUECKVERSICHERUNGS-GESELLSCHAFT AG IN

MUENCHEN - REG
410

0.1822 81423 620JPYNIDEC CORP152
2.20280 706270 024JPYNISSAN CHEMICAL CORP6 014
3.77479 345451 685USDPIONEER NATURAL RESOURCES CO2 533
0.4659 10060 354AUDQANTAS AIRWAYS LTD12 985
0.0810 72310 438JPYSEKISUI HOUSE LTD606
5.42690 570735 174USDSERVICENOW INC4 004
0.3342 17641 065JPYSEVEN & I HOLDINGS CO LTD967
1.32168 410171 908EURSIEMENS AG - REG1 274
0.2329 15229 150JPYSOFTBANK GROUP CORP405
0.3747 31947 172JPYSUMITOMO CHEMICAL CO LTD8 346
4.08518 873571 455CHFSWISS RE AG6 012
0.1012 89913 744JPYTERUMO CORP225
0.1113 55014 559JPYTOKYO DOME CORP1 516
1.89240 607252 495JPYTOYOTA MOTOR CORP3 717
0.3949 28435 387USDTRANSOCEAN LTD3 667
0.7899 89287 977AUDWESFARMERS LTD2 739
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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)

6.94884 0161 143 123JPYYASKAWA ELECTRIC CORP25 011

97.9512 470 56812 831 677Total Shares

12 831 677 12 470 568 97.95
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

12 831 677 12 470 568 97.95Total Investments

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

MULTI UNITS LUXEMBOURG - Lyxor MSCI EM Asia UCITS ETF
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17.76Software & Computer Services 38.14Japan
15.73Industrial Engineering 35.74United States of America
13.48Pharmaceuticals & Biotechnology 10.31Switzerland
10.56Banks 5.30Spain
8.01General Retailers 3.88Netherlands
7.97Financial Services 3.33Germany
5.86Nonlife Insurance 1.25Australia
3.77Oil & Gas Producers 97.95
3.40Electronic & Electrical Equipment
2.58Chemicals
1.89Automobiles & Parts
1.43Real Estate Investment & Services
1.32General Industrials
1.30Construction & Materials
1.09Travel, Leisure & Catering
1.00Tobacco
0.39Oil Equipment, Services & Distribution
0.23Fixed Line Telecommunications
0.10Health Care Equipment & Services
0.08Household Goods & Home Construction

97.95

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor MSCI EM Asia UCITS ETF

% %Geographical classificationEconomic classification

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

Shares

0.033 4152 049GBPAA PLC2 751
0.1010 95210 422GBPABCAM PLC821
0.01841936GBPACACIA MINING PLC670
0.2122 14622 412GBPADMIRAL GROUP PLC1 161
0.033 1473 123GBPADVANCED MEDICAL SOLUTIONS GROUP PLC961
0.033 1883 062GBPA.G. BARR PLC464
0.077 8628 913GBPAGGREKO PLC1 163
0.017651 978GBPALFA FINANCIAL SOFTWARE HOLDINGS PLC436
1.02108 145117 415GBPANGLO AMERICAN PLC6 381
0.1515 51314 223GBPANTOFAGASTA PLC1 567
0.021 9172 738GBPARROW GLOBAL GROUP PLC792
0.088 2197 453GBPASCENTIAL PLC1 816
0.066 7077 520GBPASHMORE GROUP PLC1 798
0.4951 93848 260GBPASHTEAD GROUP PLC2 285
0.1414 76718 083GBPASOS PLC242
0.4244 27343 047GBPASSOCIATED BRITISH FOODS PLC1 617
0.066 2136 306GBPASSURA PLC10 786
2.83301 732275 954GBPASTRAZENECA PLC5 744
0.1718 41215 805GBPAUTO TRADER GROUP PLC4 323
0.077 8705 548GBPAVEVA GROUP293
0.8792 57592 932GBPAVIVA PLC18 368
0.1718 61315 042GBPBABCOCK INTERNATIONAL GROUP PLC2 276
0.8893 70883 107GBPBAE SYSTEMS PLC14 488
0.011 2701 217GBPBAKKAVOR GRP658
0.088 8668 352GBPBALFOUR BEATTY PLC3 125
0.043 8533 781EURBANK OF CYPRUS HOLDINGS PLC1 823
0.033 3744 086GBPBANK OF GEORGIA GROUP PLC179
1.28136 823153 278GBPBARCLAYS PLC72 393
0.2223 56425 060GBPBARRATT DEVELOPMENTS PLC4 572
0.1313 93614 192GBPBBA AVIATION PLC4 082
0.088 0326 293GBPBCA MARKETPLACE PLC3 651
0.1313 98812 710GBPBEAZLEY PLC2 387
0.1616 73217 634GBPBELLWAY PLC557
0.2324 07324 782GBPBERKELEY GROUP HOLDINGS636
1.54163 588146 447GBPBHP BILLITON PLC9 589
0.066 4275 621GBPBIG YELLOW GROUP PLC674
0.044 1403 544GBPBLUE PRISM GROUP PLC227
0.1414 67715 323GBPB&M EUROPEAN VALUE RETAIL SA3 632
0.088 5128 192GBPBODYCOTE PLC869
0.066 1836 077GBPBOOHOO.COM PLC3 179
0.076 9536 531GBPBOVIS HOMES GROUP PLC607
4.87518 498429 950GBPBP PLC89 659
0.055 1164 906GBPBREEDON GROUP PLC6 224
0.044 5684 440GBPBREWIN DOLPHIN HOLDINGS PLC1 286
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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)

3.74398 090455 950GBPBRITISH AMERICAN TOBACCO PLC10 394
0.2830 33028 750GBPBRITISH LAND CO PLC4 512
0.099 3258 257GBPBRITVIC PLC1 197
0.7781 81091 179GBPBT GROUP PLC37 562
0.089 05111 589GBPBTG PLC1 754
0.3334 97630 102GBPBUNZL1 524
0.3941 01829 207GBPBURBERRY GROUP PLC1 899
0.1212 3128 673GBPBURFORD CAPITAL LTD823
0.066 6885 151GBPCAIRN ENERGY PLC2 675
0.055 4315 450EURCAIRN HOMES PLC3 458
0.1112 1468 647GBPCAPITA PLC7 603
0.099 8149 180GBPCAPITAL & COUNTIES PROPERTIES PLC3 416
0.022 3462 449GBPCARD FACTORY PLC1 191
0.4042 73147 386GBPCARNIVAL PLC983
0.066 2257 960GBPCENTAMIN PLC5 231
0.3840 35536 339GBPCENTRICA PLC25 598
0.021 8831 867GBPCHARTER COURT FINANCIAL SERVICES GROUP PLC565
0.1111 65710 426GBPCINEWORLD GROUP PLC4 389
0.022 3923 524GBPCLARKSON PLC104
0.055 1005 372GBPCLINIGEN GROUP PLC555
0.1010 23911 032GBPCLOSE BROTHERS GROUP PLC689
0.011 5471 538GBPCLS HOLDINGS PLC677
0.055 0305 361GBPCOATS GROUP PLC6 473
0.1414 40912 968GBPCOBHAM PLC11 200
0.3132 53729 207USDCOCA-COLA EUROPEAN PARTNERS PLC1 057
0.2122 85521 651GBPCOCA-COLA HBC AG903
1.10117 066112 184GBPCOMPASS GROUP PLC7 233
0.055 0613 871GBPCOMPUTACENTER PLC350
0.021 9401 693GBPCONTOURGLOBAL PLC822
0.076 9626 807GBPCONVATEC GROUP PLC3 278
0.017922 349GBPCONVIVIALITY PLC783
0.055 4114 972GBPCOUNTRYSIDE PROPERTIES PLC1 573
0.077 7997 146GBPCRANSWICK PLC231
0.044 5025 638GBPCREST NICHOLSON HOLDINGS PLC1 155
0.2829 43627 925GBPCRODA INTERNATIONAL PLC613
0.033 6303 442GBPCVS GROUP PLC319
0.1212 67912 168GBPCYBG PLC3 992
0.022 4112 406GBPDAEJAN HOLDINGS PLC41
0.099 4348 449GBPDAILY MAIL & GENERAL TRUST PLC - A NV1 274
0.033 1373 566GBPDAIRY CREST GROUP PLC639
0.033 2343 412GBPDART GROUP PLC416
0.2728 95928 299GBPDCC PLC420
0.1212 90811 556GBPDECHRA PHARMACEUTICALS PLC464
0.1515 62314 932GBPDERWENT LONDON PLC503
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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)

2.85303 149276 588GBPDIAGEO11 137
0.022 2641 832GBPDIGNITY PLC225
0.066 7395 746GBPDIPLOMA PLC514
0.2021 40724 179GBPDIRECT LINE INSURANCE GROUP PLC6 243
0.088 5808 975GBPDIXONS CARPHONE PLC4 598
0.077 5837 143GBPDOMINO’S PIZZA GROUP PLC2 186
0.066 0514 430GBPDRAX GROUP PLC1 846
0.2425 25223 461GBPDS SMITH PLC4 845
0.022 2732 625GBPDUNELM GROUP PLC450
0.1919 82519 910GBPEASYJET PLC1 185
0.033 1432 717GBPEI GROUP PLC2 153
0.1415 22112 783GBPELECTROCOMPONENTS PLC2 008
0.055 2995 891GBPELEMENTIS PLC2 096
0.021 8091 795GBPENERGEAN OIL & GAS PLC340
0.066 1535 072GBPENTERTAINMENT ONE LTD1 673
0.044 0854 852GBPEQUINITI GROUP PLC1 654
0.055 7605 435GBPESSENTRA PLC1 199
0.032 8393 000GBPESURE GROUP PLC1 306
0.033 3953 020GBPEUROMONEY INSTITUTIONAL INVESTOR PLC253
0.066 6095 713GBPEVRAZ PLC1 300
0.7478 44865 219GBPEXPERIAN PLC4 185
0.044 0633 675GBPFDM GROUP HOLDINGS PLC415
0.6366 97459 716GBPFERGUSON PLC1 089
0.022 5554 381GBPFERREXPO PLC1 394
0.1314 20410 781GBPFEVERTREE DRINKS PLC419
0.066 7646 462GBPFIDESSA GROUP PLC175
0.033 7203 026GBPFIRST DERIVATIVES PLC80
0.044 5674 728GBPFIRSTGROUP PLC5 469
0.011 3091 324GBPFORTERRA PLC427
0.099 56010 629GBPFRESNILLO PLC836
0.044 3854 200GBPGALLIFORD TRY PLC502
0.044 0803 288GBPGAMES WORKSHOP GROUP PLC136
0.022 2022 248GBPGAMMA COMMUNICATIONS PLC292
0.044 1313 868GBPGB GROUP PLC692
0.077 3286 499GBPGENUS PLC278
3.19339 248289 992GBPGLAXOSMITHKLINE PLC22 176
1.87198 970213 919GBPGLENCORE PLC54 964
0.033 1123 133GBPGO-AHEAD GROUP PLC196
0.077 7697 791GBPGRAFTON GROUP PLC976
0.055 8215 248GBPGRAINGER PLC1 890
0.099 1378 097GBPGREAT PORTLAND ESTATES PLC1 279
0.065 9515 850GBPGREENCORE GROUP PLC3 201
0.088 0707 488GBPGREENE KING PLC1 402
0.044 5695 911GBPGREGGS PLC459
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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)

0.2526 75826 071GBPGVC HOLDINGS PLC2 546
0.1818 85718 720GBPG4S PLC7 044
0.033 1373 223GBPHALFORDS GROUP PLC904
0.2223 50920 873GBPHALMA PLC1 716
0.1818 81916 453GBPHAMMERSON PLC3 601
0.021 9542 509GBPHANSTEEN HOLDINGS PLC1 875
0.2122 08119 377GBPHARGREAVES LANSDOWN PLC1 120
0.032 7343 257GBPHASTINGS GROUP HOLDINGS PLC1 074
0.1212 40312 958GBPHAYS PLC6 647
0.099 4565 686GBPHIKMA PHARMACEUTICALS PLC630
0.055 2804 438GBPHILL & SMITH HOLDINGS PLC357
0.033 0522 849GBPHILTON FOOD GROUP PLC307
0.1920 29818 484GBPHISCOX LTD1 331
0.022 0082 219GBPHOCHSCHILD MINING PLC1 054
0.1111 7779 712GBPHOMESERVE PLC1 310
0.1415 14212 829GBPHOWDEN JOINERY GROUP PLC2 824
6.19659 792667 734GBPHSBC HOLDINGS PLC92 837
0.054 8423 993GBPHUNTING PLC624
0.044 7284 962GBPHUTCHINSON CHINA MEDITECH103
0.055 5084 906GBPIBSTOCK PLC1 841
0.1314 34413 427GBPIG GROUP HOLDINGS PLC1 666
0.1313 96915 256GBPIMI PLC1 234
1.16123 434114 000GBPIMPERIAL BRANDS PLC4 374
0.1414 70512 825GBPINCHCAPE PLC1 884
0.1212 66912 458GBPINDIVIOR PLC3 306
0.4547 40339 054GBPINFORMA PLC5 677
0.044 1694 343GBPINGRAFIN HOLDINGS PLC1 158
0.1111 5289 741GBPINMARSAT PLC2 096
0.4042 33842 181GBPINTERCONTINENTAL HOTELS GROUP PLC897
0.1414 70114 248GBPINTERMEDIATE CAPITAL GROUP PLC1 334
0.2324 81422 549GBPINTERNATIONAL CONSOLIDATED AIRLINES GROUP SA3 737
0.3941 72736 047GBPINTERTEK GROUP PLC730
0.077 1508 308GBPINTU PROPERTIES PLC3 968
0.1516 28519 236GBPINVESTEC PLC3 027
0.055 5895 193GBPIP GROUP PLC4 408
0.033 4994 514GBPIQE PLC3 427
0.2728 62028 479GBPITV PLC16 448
0.099 9117 291GBPIWG PLC3 101
0.044 2464 254GBPJ D WETHERSPOON PLC337
0.2324 87120 016GBPJ SAINSBURY PLC7 743
0.033 2862 663GBPJAMES FISHER & SONS PLC188
0.032 6772 801GBPJAMES HALSTEAD PLC666
0.077 6168 121GBPJARDINE LLOYD THOMPSON GROUP PLC595
0.088 3717 337GBPJD SPORTS FASHION PLC1 900
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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)

0.066 1215 546GBPJOHN LAING GROUP PLC2 221
0.1819 31719 221GBPJOHN WOOD GROUP PLC3 077
0.3132 68028 575GBPJOHNSON MATTHEY PLC903
0.044 0594 321GBPJRP GROUP PLC3 007
0.099 26810 530GBPJUPITER FUND MANAGEMENT PLC2 078
0.1718 61020 872GBPJUST EAT PLC2 389
0.1010 52910 934GBPKAZ MINERALS PLC1 249
0.033 3663 023GBPKELLER GROUP PLC332
0.044 4423 939GBPKEYWORDS STUDIOS PLC249
0.044 2434 616GBPKIER GROUP PLC442
0.2729 13635 545GBPKINGFISHER9 810
0.055 1605 088GBPLANCASHIRE HOLDINGS LTD910
0.3132 64031 654GBPLAND SECURITIES GROUP PLC3 411
0.022 2622 384GBPLEARNING TECHNOLOGIES GROUP PLC2 020
0.6771 34470 653GBPLEGAL & GENERAL GROUP PLC26 821
1.92204 308223 338GBPLLOYDS BANKING GROUP PLC324 041
0.6063 98058 091GBPLONDON STOCK EXCHANGE GROUP PLC1 431
0.055 8155 603GBPLONDONMETRIC PROPERTY PLC3 143
0.1212 92413 249GBPMAN GROUP PLC7 318
0.2021 76722 132GBPMARKS & SPENCER GROUP PLC7 376
0.033 6923 712GBPMARSHALLS PLC905
0.032 9833 146GBPMARSTON’S PLC2 998
0.022 3933 390GBPMCCARTHY & STONE PLC2 439
0.099 69511 162GBPMEDICLINIC INTERNATIONAL PLC1 841
0.1617 37415 910GBPMEGGITT PLC3 522
0.4345 45845 819GBPMELROSE INDUSTRIES PLC21 372
0.1212 45910 921GBPMERLIN ENTERTAINMENTS PLC3 222
0.1010 90513 295GBPMETRO BANK PLC337
0.2526 15240 491GBPMICRO FOCUS INTERNATIONAL PLC1 976
0.032 7302 770GBPMILLENNIUM & COPTHORNE HOTELS PLC515
0.022 5312 355GBPMITCHELLS & BUTLERS PLC972
0.022 5962 633GBPMITIE GROUP PLC1 661
0.3234 19031 609GBPMONDI PLC1 667
0.077 6626 490GBPMONEYSUPERMARKET.COM GROUP PLC2 433
0.044 2334 398GBPMORGAN ADVANCED MATERIALS PLC1 296
0.011 1991 427GBPN BROWN GROUP PLC708
0.088 1167 090GBPNATIONAL EXPRESS GROUP PLC2 021
1.29137 456124 201GBPNATIONAL GRID PLC16 395
0.043 7534 358GBPNEWRIVER REIT PLC1 390
0.1414 7119 710GBPNEX GROUP PLC1 431
0.3638 78131 486GBPNEXT PLC641
0.1313 54013 297GBPNMC HEALTH PLC378
0.011 0711 564GBPNOSTRUM OIL & GAS PLC555
0.2526 99215 095GBPOCADO GROUP PLC2 627
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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)

0.3233 66046 461GBPOLD MUTUAL LTD22 380
0.022 4102 405GBPON THE BEACH GROUP PLC480
0.033 1253 095GBPONESAVINGS BANK PLC761
0.088 3408 016GBPPAGEGROUP PLC1 480
0.055 6405 771GBPPARAGON BANKING GROUP PLC1 176
0.032 8802 553GBPPAYPOINT PLC308
0.2931 36425 847GBPPEARSON PLC3 544
0.1415 02211 919GBPPENNON GROUP PLC1 891
0.3335 48736 500GBPPERSIMMON PLC1 401
0.076 9725 431GBPPETROFAC LTD1 193
0.022 3523 160GBPPETS AT HOME GROUP PLC1 816
0.1717 70418 401GBPPHOENIX GROUP HOLDINGS2 615
0.011 2032 099GBPPHOTO-ME INTERNATIONAL PLC1 179
0.099 98510 387GBPPLAYTECH PLC1 326
0.077 4048 493GBPPOLYMETAL INTERNATIONAL PLC1 105
0.033 4963 638GBPPOLYPIPE GROUP PLC908
0.044 4663 862GBPPREMIER OIL PLC3 470
0.043 8693 824GBPPRIMARY HEALTH PROPERTIES PLC3 318
0.066 8748 205GBPPROVIDENT FINANCIAL PLC1 146
1.91203 630216 127GBPPRUDENTIAL PLC11 740
0.011 4411 619GBPPURECIRCLE370
0.043 8345 060GBPPURPLEBRICKS GROUP PLC1 179
0.033 2914 166GBPPZ CUSSONS PLC1 460
0.076 9855 298GBPQINETIQ GROUP2 590
0.2324 79325 322GBPRANDGOLD RESOURCES LTD426
0.011 4931 758GBPRANK GROUP PLC780
0.066 0446 145GBPRATHBONE BROTHERS PLC233
1.78189 853177 892GBPRECKITT BENCKISER GROUP PLC3 043
0.022 0982 113GBPREDEFINE INTERNATIONAL PLC/ISLE OF MAN6 003
0.055 3676 021GBPREDROW PLC1 007
0.7276 98870 748GBPRELX PLC4 745
0.032 8323 386GBPRENEWI PLC3 631
0.088 2157 604GBPRENISHAW PLC155
0.2729 26424 442GBPRENTOKIL INITIAL PLC8 342
0.032 9052 956GBPRESTORE PLC563
0.055 4285 258GBPRHI MAGNESITA NV118
0.2122 35518 587GBPRIGHTMOVE PLC421
2.07220 637212 575GBPRIO TINTO PLC5 252
0.7883 44472 196GBPROLLS-ROYCE HOLDINGS PLC8 444
0.1213 18411 662GBPROTORK PLC3 939
0.3738 94541 082GBPROYAL BANK OF SCOTLAND GROUP PLC15 207
5.15548 698481 420GBPROYAL DUTCH SHELL PLC - A20 871
4.33461 431394 733GBPROYAL DUTCH SHELL PLC - B17 005
0.2020 87823 244GBPROYAL MAIL PLC4 131
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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)

0.1313 81914 957GBPRPC GROUP PLC1 847
0.3031 66029 549GBPRSA INSURANCE GROUP PLC4 660
0.033 1873 308GBPRWS HOLDINGS PLC743
0.022 0682 060GBPSABRE INSURANCE GROUP PLC763
0.055 2204 814GBPSAFESTORE HOLDINGS PLC950
0.066 3345 916GBPSAGA PLC5 043
0.3031 95835 167GBPSAGE GRP5 084
0.044 3884 104GBPSANNE GROUP PLC651
0.055 6036 272GBPSAVILLS PLC644
0.033 0093 288GBPSCAPA GROUP PLC692
0.1516 20117 784GBPSCHRODERS LTD513
0.055 6415 640GBPSCHRODERS PLC227
0.055 1034 846GBPSECURE INCOME REIT1 329
0.2930 67226 483GBPSEGRO PLC4 582
0.055 7845 468GBPSENIOR PLC1 904
0.054 9354 512GBPSERCO GROUP PLC4 987
0.2021 57719 174GBPSEVERN TRENT PLC1 090
0.1010 44010 770GBPSHAFTESBURY PLC1 116
1.66177 253127 554GBPSHIRE PLC4 156
0.043 7473 943GBPSIG PLC2 682
0.077 0436 132GBPSIRIUS MINERALS PLC21 291
0.032 8092 926GBPSIRIUS REAL ESTATE LTD4 501
0.6569 58263 397GBPSKY PLC4 761
0.033 4543 152GBPSMART METERING SYSTEMS PLC444
0.5356 54951 990GBPSMITH & NEPHEW PLC4 045
0.2830 27528 574GBPSMITHS GROUP PLC1 783
0.033 6232 764GBPSOFTCAT PLC473
0.088 1606 543GBPSOPHOS GROUP PLC1 277
0.1414 82515 623GBPSPECTRIS PLC568
0.2021 77719 209GBPSPIRAX-SARCO ENGINEERING PLC334
0.033 1953 016GBPSPIRE HEALTHCARE GROUP PLC1 275
0.022 4402 266GBPSPORTS DIRECT INTERNATIONAL PLC611
0.5962 89957 686GBPSSE PLC4 642
0.1213 23813 335GBPSSP GROUP PLC2 087
0.2627 56327 064GBPST JAMES’S PLACE PLC2 402
0.033 6153 383GBPST MODWEN PROPERTIES PLC860
0.032 7402 763GBPSTAGECOACH GROUP PLC1 935
0.8186 464104 495GBPSTANDARD CHARTERED PLC12 484
0.3739 82345 679GBPSTANDARD LIFE ABERDEEN PLC12 227
0.033 1813 405GBPSTOBART GROUP LTD1 383
0.033 0294 705GBPSUPERDRY PLC270
0.066 5035 853GBPSYNTHOMER PLC1 234
0.033 1143 076GBPTALKTALK TELECOM GROUP PLC2 966
0.1313 68611 920GBPTATE & LYLE PLC2 116
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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)

0.2526 56828 757GBPTAYLOR WIMPEY PLC14 851
0.032 8462 586GBPTBC BANK GROUP PLC163
0.032 8223 960GBPTED BAKER PLC131
0.033 2093 557GBPTELECOM PLUS PLC285
1.06113 20091 337GBPTESCO PLC44 098
0.033 3803 891GBPTHOMAS COOK GROUP PLC3 138
0.021 9892 310GBPTI FLUID SYSTEMS PLC802
0.1010 77913 726GBPTP ICAP PLC2 558
0.1516 13116 276GBPTRAVIS PERKINS PLC1 134
0.1010 4309 556GBPTRITAX BIG BOX REIT PLC6 690
0.1415 38411 797GBPTULLOW OIL PLC6 279
0.099 5989 813GBPUDG HEALTHCARE PLC1 162
0.032 7002 664GBPUK COMMERCIAL PROPERTY TRUST LTD3 068
0.055 5775 138GBPULTRA ELECTRONICS HOLDINGS PLC338
2.34249 340223 458GBPUNILEVER PLC5 948
0.1010 2809 334GBPUNITE GROUP PLC1 194
0.2223 62921 141GBPUNITED UTILITIES GROUP PLC3 096
0.022 0372 401GBPVEDANTA RESOURCES PLC315
0.065 9685 986GBPVESUVIUS PLC998
0.033 1313 011GBPVICTORIA PLC379
0.1111 33510 057GBPVICTREX PLC389
0.044 7813 657GBPVIRGIN MONEY HOLDINGS UK PLC1 303
2.08221 215246 091GBPVODAFONE GROUP120 343
0.2121 92021 951GBPWEIR GROUP PLC1 096
0.099 99510 230GBPWH SMITH PLC500
0.3132 89932 664GBPWHITBREAD PLC831
0.1112 15113 315GBPWILLIAM HILL PLC4 005
0.065 9405 990GBPWIZZ AIR HOLDINGS PLC165
0.2526 93124 068GBPWM MORRISON SUPERMARKETS PLC10 687
0.055 8435 166GBPWORKSPACE GROUP PLC541
0.6771 87882 621GBPWPP PLC6 025
0.066 7184 704GBPZOOPLA PROPERTY GROUP PLC1 375
0.3739 70741 814GBP3I GROUP PLC4 409
0.032 7502 902GBP888 HOLDINGS PLC1 020

99.7310 621 97810 154 627Total Shares

10 154 627 10 621 978 99.73
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market
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Investment Funds

Open-ended Investment Funds

0.055 1074 973GBPRENEWABLES INFRASTRUCTURE GROUP4 643

0.055 1074 973Total Open-ended Investment Funds

4 973 5 107 0.05Total Investment Funds

10 159 600 10 627 085 99.78Total Investments
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14.81Oil & Gas Producers 89.78United Kingdom
11.24Banks 6.44Jersey
8.26Pharmaceuticals & Biotechnology 0.70United States of America
6.27Mining 0.58Ireland
4.92Tobacco 0.36Isle of Man
4.47Life Insurance 0.32South Africa
4.10Support Services 0.25Bermuda
3.89Travel, Leisure & Catering 0.25Cayman Islands
3.69Financial Services 0.25Guernsey
3.68Media 0.23Spain
3.53Beverages 0.21Switzerland
3.21Household Goods & Home Construction 0.20Luxembourg
2.75Personal Goods 0.07France
2.56General Industrials 0.06Canada
2.21Mobile Telecommunications 0.05Netherlands
2.07Aerospace & Defense 0.03Gibraltar
1.93General Retailers 99.78
1.88Electricity
1.88Food & Drug Retailers
1.64Real Estate Investment Trusts
1.27Industrial Engineering
1.19Software & Computer Services
0.96Health Care Equipment & Services
0.84Food Producers
0.83Chemicals
0.83Fixed Line Telecommunications
0.79Nonlife Insurance
0.65Forestry & Paper
0.62Real Estate Investment & Services
0.55Industrial Transportation
0.52Gas, Water & Multiutilities
0.48Electronic & Electrical Equipment
0.40Construction & Materials
0.29Oil Equipment, Services & Distribution
0.28Alternative Energy
0.13Industrial Metals & Mining
0.05Investment Fund
0.05Leisure Goods
0.03Retail
0.03Technology Hardware & Equipment

99.78
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

0.42239 630238 498USDABBOTT LABORATORIES3 929
0.55314 639345 359USDABBVIE INC3 396
0.0738 86028 289USDABIOMED INC95
0.41235 733220 852USDACCENTURE PLC - A1 441
0.23130 202119 640USDACTIVISION BLIZZARD INC1 706
0.0210 66012 372USDACUITY BRANDS INC92
0.0210 28112 617USDADIENT PLC209
0.47269 166244 380USDADOBE SYSTEMS INC1 104
0.002 1802 162USDADT INC252
0.0422 52618 644USDADVANCE AUTO PARTS INC166
0.0527 67220 946USDADVANCED MICRO DEVICES INC1 846
0.0211 85812 809USDAECOM359
0.0319 87416 449USDAES CORP/VA1 482
0.24134 506125 993USDAETNA INC733
0.0318 13822 250USDAFFILIATED MANAGERS GROUP INC122
0.1374 64077 389USDAFLAC INC1 735
0.028 9879 519USDAGCO CORP148
0.0844 33948 315USDAGILENT TECHNOLOGIES INC717
0.0317 54917 612USDAGNC INVESTMENT CORP944
0.1376 46379 626USDAIR PRODUCTS & CHEMICALS INC491
0.0527 97427 378USDAKAMAI TECHNOLOGIES INC382
0.0316 66817 328USDALASKA AIR GROUP INC276
0.0423 39424 294USDALBEMARLE CORP248
0.0318 23618 040USDALCOA CORP389
0.0529 14528 333USDALEXANDRIA REAL ESTATE EQUITIES INC231
0.1161 95157 442USDALEXION PHARMACEUTICALS INC499
0.1055 42743 141USDALIGN TECHNOLOGY INC162
0.0314 28319 448USDALKERMES PLC347
0.0319 54920 201USDALLEGHANY CORP34
0.0316 47817 980USDALLEGION PLC213
0.22126 707123 135USDALLERGAN PLC760
0.0425 18624 043USDALLIANCE DATA SYSTEMS CORP108
0.0421 96420 680USDALLIANT ENERGY CORP519
0.0211 86411 425USDALLISON TRANSMISSION HOLDINGS INC293
0.1371 92174 732USDALLSTATE CORP788
0.0425 32425 898USDALLY FINANCIAL INC964
0.0318 41824 329USDALNYLAM PHARMACEUTICALS INC187
1.33755 427712 688USDALPHABET CLASS - A669
1.33758 642722 042USDALPHABET INC680
0.014 4364 807USDALTICE USA INC260
0.42240 846258 345USDALTRIA GROUP INC4 241
2.711 533 2191 383 244USDAMAZON.COM INC902
0.015 3425 164USDAMERCO15
0.0633 22430 200USDAMEREN CORP546
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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)

0.0635 45547 705USDAMERICAN AIRLINES GROUP INC934
0.0213 12111 261USDAMERICAN CAMPUS COMMUNITIES INC306
0.1376 45273 998USDAMERICAN ELECTRIC POWER CO INC1 104
0.28156 800150 610USDAMERICAN EXPRESS CO1 600
0.0316 63617 378USDAMERICAN FINANCIAL GROUP INC/OH155
0.0212 90911 345USDAMERICAN HOMES 4 RENT582
0.19106 676111 107USDAMERICAN INTERNATIONAL GROUP INC2 012
0.25142 728140 161USDAMERICAN TOWER CORP990
0.0634 06732 032USDAMERICAN WATER WORKS CO INC399
0.0845 32148 850USDAMERIPRISE FINANCIAL INC324
0.0531 03831 761USDAMERISOURCEBERGEN CORP364
0.0737 45139 533USDAMETEK INC519
0.48275 408264 899USDAMGEN INC1 492
0.1058 82659 772USDAMPHENOL CORP - A675
0.1584 53170 811USDANADARKO PETROLEUM CORP1 154
0.1479 71076 046USDANALOG DEVICES INC831
0.0740 92832 746USDANDEAVOR312
0.0526 73327 145USDANNALY CAPITAL MANAGEMENT INC2 598
0.0632 74630 439USDANSYS INC188
0.0210 3129 497USDANTERO RESOURCES CORP483
0.24136 153128 027USDANTHEM INC572
0.0319 22420 957USDAO SMITH CORP325
0.1375 16976 934USDAON PLC548
0.0740 01832 292USDAPACHE CORP856
0.0314 93213 858USDAPARTMENT INVESTMENT & MANAGEMENT CO353
3.602 038 8011 905 638USDAPPLE INC11 014
0.18104 343129 878USDAPPLIED MATERIALS INC2 259
0.0213 07312 509USDAPTARGROUP INC140
0.1054 33751 559USDAPTIV PLC593
0.0214 03713 395USDAQUA AMERICA INC399
0.0420 47921 986USDARAMARK552
0.0424 13225 617USDARCH CAPITAL GROUP LTD912
0.1057 42553 256USDARCHER-DANIELS-MIDLAND CO1 253
0.0316 19421 542USDARCONIC INC952
0.0527 55128 535USDARISTA NETWORKS INC107
0.029 58210 495USDARRIS INTERNATIONAL PLC392
0.0314 75515 236USDARROW ELECTRONICS INC196
0.0526 63428 034USDARTHUR J GALLAGHER & CO408
0.0314 83812 948USDASPEN TECHNOLOGY INC160
0.0212 21210 614USDASSURANT INC118
0.0314 48212 995USDATHENAHEALTH INC91
0.0212 45113 703USDATHENE HOLDING LTD284
0.0422 44520 420USDATMOS ENERGY CORP249
0.92522 012556 221USDAT&T INC16 257
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Shares (continued)

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

0.1164 36563 454USDAUTODESK INC491
0.0527 92828 734USDAUTOLIV INC195
0.23132 396114 027USDAUTOMATIC DATA PROCESSING INC987
0.0740 25638 390USDAUTOZONE INC60
0.0953 28649 848USDAVALONBAY COMMUNITIES INC310
0.016 6166 259USDAVANGRID INC125
0.0420 11421 334USDAVERY DENNISON CORP197
0.0211 32311 117USDAVNET INC264
0.0315 00315 235USDAXALTA COATING SYSTEMS LTD495
0.0210 40110 374USDAXIS CAPITAL HOLDINGS LTD187
0.0530 81728 140USDBAKER HUGHES A GE CO933
0.0527 83630 793USDBALL CORP783
1.05595 682649 376USDBANK OF AMERICA CORP21 131
0.21122 151121 404USDBANK OF NEW YORK MELLON CORP2 265
0.0212 25113 049USDBANK OF THE OZARKS272
0.1481 51973 744USDBAXTER INTERNATIONAL INC1 104
0.1588 11992 651USDBB&T CORP1 747
0.25143 496130 429USDBECTON DICKINSON AND CO599
1.43805 020859 917USDBERKSHIRE HATHAWAY INC - B4 313
0.0213 55215 795USDBERRY GLOBAL GROUP INC295
0.0741 01938 093USDBEST BUY CO INC550
0.24137 284130 459USDBIOGEN INC473
0.0737 30332 768USDBIOMARIN PHARMACEUTICAL INC396
0.0212 98411 540USDBIO-RAD LABORATORIES INC45
0.0212 42812 379USDBIO-TECHNE CORP84
0.0316 86815 139USDBLACK KNIGHT INC315
0.0211 16711 467USDBLACKBAUD INC109
0.24137 735149 198USDBLACKROCK INC276
0.0317 57820 711USDBLUEBIRD BIO INC112
0.72411 671407 852USDBOEING CO1 227
0.015 2655 543USDBOK FINANCIAL CORP56
0.39218 926223 647USDBOOKING HOLDINGS INC108
0.0214 21212 631USDBOOZ ALLEN HAMILTON HOLDING CORP325
0.0319 12022 307USDBORGWARNER INC443
0.0843 39542 057USDBOSTON PROPERTIES INC346
0.18101 10885 225USDBOSTON SCIENTIFIC CORP3 092
0.0213 43013 140USDBRIGHT HORIZONS FAMILY SOLUTIONS INC131
0.028 61511 230USDBRIGHTHOUSE FINANCIAL INC215
0.36202 710230 064USDBRISTOL-MYERS SQUIBB CO3 663
0.0211 83510 193USDBRIXMOR PROPERTY GROUP INC679
0.39223 229225 426USDBROADCOM INC920
0.0530 38628 203USDBROADRIDGE FINANCIAL SOLUTIONS INC264
0.0314 25313 346USDBROWN & BROWN INC514
0.016 6457 637USDBROWN FORMAN A136
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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)

0.0528 76931 965USDBROWN-FORMAN CORP - B587
0.016 5926 834USDBRUKER CORP227
0.0212 57411 623USDBRUNSWICK CORP/DE195
0.0422 02822 928USDBUNGE LTD316
0.0422 88119 687USDBURLINGTON STORES INC152
0.0213 89714 568USDBWX TECHNOLOGIES INC223
0.0424 95524 226USDCA INC700
0.0424 08624 143USDCABOT OIL & GAS CORP1 012
0.0527 37224 171USDCADENCE DESIGN SYSTEMS INC632
0.013 3493 743USDCAESARS ENTERTAINMENT CORP313
0.0318 95517 144USDCAMDEN PROPERTY TRUST208
0.0317 47317 941USDCAMPBELL SOUP CO431
0.18100 171104 319USDCAPITAL ONE FINANCIAL CORP1 090
0.0633 98644 156USDCARDINAL HEALTH INC696
0.0314 83814 331USDCARLISLE COS INC137
0.0529 07524 396USDCARMAX INC399
0.0952 15260 018USDCARNIVAL CORP910
0.0211 38111 221USDCARTER’S INC - PWR9 AJ105
0.0212 52512 199USDCATALENT INC299
0.32181 798202 020USDCATERPILLAR INC1 340
0.0213 49413 140USDCAVIUM INC156
0.0526 22627 938USDCBOE GLOBAL MARKETS INC252
0.0632 36831 700USDCBRE GROUP INC678
0.0843 00839 019USDCBS CORP - B765
0.0318 01918 194USDCDK GLOBAL INC277
0.0527 46925 042USDCDW CORP/DE340
0.0633 76231 202USDCELANESE CORP - A304
0.22125 801139 035USDCELGENE CORP1 584
0.1056 67749 323USDCENTENE CORP460
0.017 0437 162USDCENTENNIAL RESOURCE DEVELOPMENT INC/DE390
0.0526 79625 839USDCENTERPOINT ENERGY INC967
0.0741 00836 652USDCENTURYLINK INC2 200
0.0742 21241 500USDCERNER CORP706
0.0423 22120 185USDCF INDUSTRIES HOLDINGS INC523
0.0526 10228 823USDCH ROBINSON WORLDWIDE INC312
0.0212 01211 363USDCHARLES RIVER LABORATORIES INTERNATIONAL INC107
0.24137 510144 732USDCHARLES SCHWAB CORP2 691
0.21121 682133 200USDCHARTER COMMUNICATIONS INC415
0.0211 58511 652USDCHEMED CORP36
0.0317 70019 618USDCHEMOURS CO399
0.0530 24825 182USDCHENIERE ENERGY INC464
0.95541 372496 087USDCHEVRON CORP4 282
0.0423 72518 827USDCHIPOTLE MEXICAN GRILL INC55
0.23132 609144 056USDCHUBB LTD1 044
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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)

0.0529 13226 587USDCHURCH & DWIGHT CO INC548
0.1692 62394 122USDCIGNA CORP545
0.0421 77220 317USDCIMAREX ENERGY CO214
0.0422 39824 649USDCINCINNATI FINANCIAL CORP335
0.0635 90432 449USDCINTAS CORP194
0.80453 493457 771USDCISCO SYSTEMS INC10 539
0.0213 56014 149USDCIT GROUP INC269
0.67382 381407 793USDCITIGROUP INC5 714
0.0742 24546 507USDCITIZENS FINANCIAL GROUP INC1 086
0.0530 29927 359USDCITRIX SYSTEMS INC289
0.0739 22336 481USDCLOROX CO290
0.22125 071123 301USDCME GROUP INC763
0.0529 92827 742USDCMS ENERGY CORP633
0.66376 407369 345USDCOCA-COLA CO8 582
0.0317 30920 490USDCOGNEX CORP388
0.18103 714105 899USDCOGNIZANT TECHNOLOGY SOLUTIONS CORP - A1 313
0.22126 704134 312USDCOLGATE-PALMOLIVE CO1 955
0.016 0376 050USDCOLUMBIA SPORTSWEAR CO66
0.59337 648346 480USDCOMCAST CORP10 291
0.0635 00436 951USDCOMERICA INC385
0.0213 58912 748USDCOMMERCE BANCSHARES INC/MO210
0.0212 55816 564USDCOMMSCOPE HOLDING CO INC430
0.0631 51431 638USDCONAGRA BRANDS INC882
0.0846 20950 616USDCONCHO RESOURCES INC334
0.32182 544153 343USDCONOCOPHILLIPS2 622
0.1054 27453 148USDCONSOLIDATED EDISON INC696
0.1482 29583 546USDCONSTELLATION BRANDS INC - A376
0.0212 56312 115USDCONTINENTAL RESOURCES INC/OK194
0.0525 90024 923USDCOOPER COS INC110
0.0525 62222 646USDCOPART INC453
0.0212 49511 667USDCORE LABORATORIES NV99
0.0951 19652 894USDCORNING INC1 861
0.0633 83629 489USDCOSTAR GROUP INC82
0.36205 427183 084USDCOSTCO WHOLESALE CORP983
0.0314 94619 035USDCOTY INC - A1 060
0.029 13510 495USDCRANE CO114
0.0210 2499 562USDCREDIT ACCEPTANCE CORP29
0.18100 273100 453USDCROWN CASTLE INTERNATIONAL CORP930
0.0213 47314 711USDCROWN HOLDINGS INC301
0.22125 136110 137USDCSX CORP1 962
0.0213 14611 292USDCUBESMART408
0.0214 07113 890USDCULLEN/FROST BANKERS INC130
0.0846 15155 273USDCUMMINS INC347
0.0211 78313 441USDCURTISS-WRIGHT CORP99
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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)

0.26146 589144 659USDCVS HEALTH CORP2 278
0.0212 51114 033USDCYPRESS SEMICONDUCTOR CORP803
0.0212 95611 414USDCYRUSONE INC222
0.24135 981135 718USDDANAHER CORP1 378
0.0529 65624 181USDDARDEN RESTAURANTS INC277
0.0421 73521 047USDDAVITA INC313
0.0214 08012 015USDDCT INDUSTRIAL TRUST INC211
0.18101 635111 931USDDEERE & CO727
0.0737 80733 465USDDELL TECHNOLOGIES INC CLASS V447
0.1371 63578 359USDDELTA AIR LINES INC1 446
0.0422 32326 755USDDENTSPLY SIRONA INC510
0.0951 56539 126USDDEVON ENERGY CORP1 173
0.0318 71119 645USDDEXCOM INC197
0.0529 07728 012USDDIAMONDBACK ENERGY INC221
0.0951 55047 525USDDIGITAL REALTY TRUST INC462
0.1055 06157 599USDDISCOVER FINANCIAL SERVICES782
0.029 6257 892USDDISCOVERY COMMUNICATIONS INC - A350
0.0319 50818 450USDDISCOVERY COMMUNICATIONS INC - C765
0.0317 24219 548USDDISH NETWORK CORP - A513
0.1056 20253 177USDDOLLAR GENERAL CORP570
0.0845 30550 951USDDOLLAR TREE INC533
0.1899 67999 730USDDOMINION ENERGY INC1 462
0.0526 80621 781USDDOMINO’S PIZZA INC95
0.0213 13013 169USDDONALDSON CO INC291
0.0314 38413 028USDDOUGLAS EMMETT INC358
0.0425 40027 717USDDOVER CORP347
0.60342 850347 830USDDOWDUPONT INC5 201
0.0631 57033 404USDDR HORTON INC770
0.0949 28847 764USDDR PEPPER SNAPPLE GROUP INC404
0.0742 17741 612USDDTE ENERGY CO407
0.22124 235119 591USDDUKE ENERGY CORP1 571
0.0423 22420 671USDDUKE REALTY CORP800
0.0212 84711 290USDDUNKIN’ BRANDS GROUP INC186
0.0951 42956 667USDDXC TECHNOLOGY CO638
0.0211 33710 661USDEAGLE MATERIALS INC108
0.0421 19020 921USDEAST WEST BANCORP INC325
0.0631 98733 378USDEASTMAN CHEMICAL CO320
0.1373 24578 004USDEATON CORP PLC980
0.0213 93514 659USDEATON VANCE CORP267
0.1375 09484 301USDEBAY INC2 071
0.1481 67278 815USDECOLAB INC582
0.0846 18745 652USDEDISON INTERNATIONAL730
0.1268 70964 801USDEDWARDS LIFESCIENCES CORP472
0.1797 02285 623USDELECTRONIC ARTS INC688
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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)

0.32182 606166 570USDELI LILLY & CO2 140
0.1797 62698 719USDEMERSON ELECTRIC CO1 412
0.0314 96612 669USDENCOMPASS HEALTH CORP221
0.0315 87512 822USDENERGEN CORP218
0.0632 72031 604USDENTERGY CORP405
0.0211 92710 303USDENVISION HEALTHCARE CORP271
0.28161 386139 336USDEOG RESOURCES INC1 297
0.0214 17414 151USDEPAM SYSTEMS INC114
0.0531 17728 112USDEQT CORP565
0.0633 78031 528USDEQUIFAX INC270
0.1376 52072 660USDEQUINIX INC178
0.0318 28816 959USDEQUITY LIFESTYLE PROPERTIES INC199
0.0952 54449 232USDEQUITY RESIDENTIAL825
0.014 8084 747USDERIE INDEMNITY CO - A41
0.0635 38234 451USDESSEX PROPERTY TRUST INC148
0.1371 63072 713USDESTEE LAUDER COS INC - A502
0.0636 14633 045USDE*TRADE FINANCIAL CORP591
0.0421 20422 828USDEVEREST RE GROUP LTD92
0.0634 13930 950USDEVERGY INC608
0.0741 61340 838USDEVERSOURCE ENERGY710
0.0316 32312 712USDEXACT SCIENCES CORP273
0.0213 60114 776USDEXELIXIS INC632
0.1692 14483 054USDEXELON CORP2 163
0.0632 57129 079USDEXPEDIA GROUP INC271
0.0528 58225 122USDEXPEDITORS INTERNATIONAL OF WASHINGTON INC391
0.1797 20791 497USDEXPRESS SCRIPTS HOLDING CO1 259
0.0528 24624 277USDEXTRA SPACE STORAGE INC283
1.39784 859716 381USDEXXON MOBIL CORP9 487
1.851 044 470913 289USDFACEBOOK INC5 375
0.0317 23517 811USDFACTSET RESEARCH SYSTEMS INC87
0.0212 95213 398USDFAIR ISAAC CORP67
0.0531 04435 159USDFASTENAL CO645
0.0420 75418 770USDFEDERAL REALTY INVESTMENT TRUST164
0.22125 110132 623USDFEDEX CORP551
0.1478 67472 906USDFIDELITY NATIONAL INFORMATION SERVICES INC742
0.0844 08349 558USDFIFTH THIRD BANCORP1 536
0.0212 93014 518USDFIRST AMERICAN FINANCIAL CORP250
0.0420 93016 559USDFIRST DATA CORP1 000
0.0213 07713 978USDFIRST HORIZON NATIONAL CORP733
0.0635 13533 927USDFIRST REPUBLIC BANK/CA363
0.029 63712 802USDFIRST SOLAR INC183
0.0636 09034 291USDFIRSTENERGY CORP1 005
0.1267 94165 548USDFISERV INC917
0.0742 34140 625USDFLEETCOR TECHNOLOGIES INC201
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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)

0.0316 67820 185USDFLEX LTD1 182
0.0315 95515 380USDFLIR SYSTEMS INC307
0.014 9335 575USDFLOOR & DECOR HOLDINGS INC100
0.0211 83712 765USDFLOWSERVE CORP293
0.0315 36617 517USDFLUOR CORP315
0.0526 85224 046USDFMC CORP301
0.0423 13624 687USDFNF GROUP - A615
0.0213 95215 071USDFOOT LOCKER INC265
0.1797 09595 208USDFORD MOTOR CO8 771
0.0213 66312 594USDFOREST CITY REALTY TRUST INC - A599
0.0420 22717 426USDFORTINET INC324
0.0952 97552 680USDFORTIVE CORP687
0.0317 55719 546USDFORTUNE BRANDS HOME & SECURITY INC327
0.0422 88426 301USDFRANKLIN RESOURCES INC714
0.0952 10854 680USDFREEPORT-MCMORAN INC - B3 019
0.0423 62620 667USDF5 NETWORKS INC137
0.0316 11015 009USDGAMING AND LEISURE PROPERTIES INC450
0.0315 74215 149USDGAP INC486
0.014 7025 081USDGARDNER DENVER HOLDINGS INC160
0.0315 18914 679USDGARMIN LTD249
0.0527 11224 451USDGARTNER INC204
0.0210 14311 485USDGCI LIBERTY INC225
0.20115 388133 826USDGENERAL DYNAMICS CORP619
0.47264 891265 143USDGENERAL ELECTRIC CO19 463
0.1058 82260 269USDGENERAL MILLS INC1 329
0.20112 014106 433USDGENERAL MOTORS CO2 843
0.029 74910 582USDGENPACT LTD337
0.0214 13414 175USDGENTEX CORP614
0.0530 19929 376USDGENUINE PARTS CO329
0.0528 94929 646USDGGP INC1 417
0.36206 428220 199USDGILEAD SCIENCES INC2 914
0.0739 91340 507USDGLOBAL PAYMENTS INC358
0.0424 78122 996USDGODADDY INC351
0.31173 589199 820USDGOLDMAN SACHS GROUP INC787
0.0212 50714 786USDGOODYEAR TIRE & RUBBER CO537
0.0317 00317 041USDGRACO INC376
0.0212 05412 407USDGRAND CANYON EDUCATION INC108
0.0210 08410 508USDGRAPHIC PACKAGING HOLDING CO695
0.0421 19221 046USDGRUBHUB INC202
0.0315 80314 858USDGUIDEWIRE SOFTWARE INC178
0.1688 45393 499USDHALLIBURTON CO1 963
0.0317 79215 147USDHANESBRANDS INC808
0.0315 69615 938USDHARLEY-DAVIDSON INC373
0.0738 44841 477USDHARRIS CORP266

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

MULTI UNITS LUXEMBOURG - Lyxor Core Morningstar US (DR) UCITS ETF

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

(continued)Schedule of Investments



322The 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)

0.0741 05742 041USDHARTFORD FINANCIAL SERVICES GROUP INC803
0.0423 53922 306USDHASBRO INC255
0.1164 22862 704USDHCA HEALTHCARE INC626
0.0527 18823 725USDHCP INC1 053
0.0317 84215 799USDHD SUPPLY HOLDINGS INC416
0.0212 40211 667USDHEALTHCARE TRUST OF AMERICA INC460
0.016 6376 299USDHEICO CORP91
0.029 7529 084USDHEICO CORP160
0.0315 55716 448USDHELMERICH & PAYNE INC244
0.0425 06123 104USDHENRY SCHEIN INC345
0.0213 91312 564USDHERBALIFE LTD259
0.0529 12830 276USDHERSHEY CO313
0.0739 26430 142USDHESS CORP587
0.0949 99561 698USDHEWLETT PACKARD ENTERPRISE CO3 422
0.0213 34213 221USDHEXCEL CORP201
0.0211 7699 998USDHIGHWOODS PROPERTIES INC232
0.0213 01412 716USDHILL-ROM HOLDINGS INC149
0.0949 55450 690USDHILTON WORLDWIDE HOLDINGS INC626
0.0527 09820 143USDHOLLYFRONTIER CORP396
0.0424 32723 473USDHOLOGIC INC612
0.89504 334459 806USDHOME DEPOT INC2 585
0.42241 140248 384USDHONEYWELL INTERNATIONAL INC1 674
0.0422 51220 128USDHORMEL FOODS CORP605
0.0634 99731 287USDHOST HOTELS & RESORTS INC1 661
0.0211 52811 687USDHOWARD HUGHES CORP87
0.1583 45482 902USDHP INC3 678
0.0210 68412 029USDH&R BLOCK INC469
0.0213 00615 007USDHUBBELL INC123
0.0212 43611 280USDHUDSON PACIFIC PROPERTIES INC351
0.1691 96884 244USDHUMANA INC309
0.0636 54637 938USDHUNTINGTON BANCSHARES INC/OH2 476
0.0421 67924 968USDHUNTINGTON INGALLS INDUSTRIES INC100
0.0213 78214 393USDHUNTSMAN CORP472
0.0526 68627 306USDIAC/INTERACTIVECORP175
0.029 98410 469USDICU MEDICAL INC34
0.0210 4239 673USDIDACORP INC113
0.0423 47524 520USDIDEX CORP172
0.0742 49837 795USDIDEXX LABORATORIES INC195
0.0741 16938 319USDIHS MARKIT LTD798
0.1794 623109 424USDILLINOIS TOOL WORKS INC683
0.1691 88679 799USDILLUMINA INC329
0.0526 39832 377USDINCYTE CORP394
0.0949 89048 377USDINGERSOLL-RAND PLC556
0.0317 93320 602USDINGREDION INC162
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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)

0.0211 31212 855USDINSULET CORP132
0.91519 072534 691USDINTEL CORP10 442
0.0210 30611 144USDINTERACTIVE BROKERS GROUP INC - A160
0.1795 46893 515USDINTERCONTINENTAL EXCHANGE INC1 298
0.47267 246291 752USDINTERNATIONAL BUSINESS MACHINES CORP1 913
0.0421 94123 776USDINTERNATIONAL FLAVORS & FRAGRANCES INC177
0.0948 33049 662USDINTERNATIONAL PAPER CO928
0.0420 25219 625USDINTERPUBLIC GROUP OF COS INC864
0.20111 55196 224USDINTUIT INC546
0.21121 534107 306USDINTUITIVE SURGICAL INC254
0.0424 43528 771USDINVESCO LTD920
0.0314 78114 112USDINVITATION HOMES INC REITS641
0.0211 70913 900USDIONIS PHARMACEUTICALS INC281
0.0318 53320 199USDIPG PHOTONICS CORP84
0.0632 04232 460USDIQVIA HOLDINGS INC321
0.0422 09120 092USDIRON MOUNTAIN INC631
0.0210 62111 049USDJABIL INC384
0.0422 55221 045USDJACK HENRY & ASSOCIATES INC173
0.0317 14215 966USDJACOBS ENGINEERING GROUP INC270
0.0212 41513 512USDJANUS HENDERSON GROUP PLC404
0.0423 08820 291USDJAZZ PHARMACEUTICALS PLC134
0.0423 33822 886USDJB HUNT TRANSPORT SERVICES INC192
0.0315 44015 635USDJEFFERIES FINANCIAL GROUP INC679
0.0213 45714 776USDJETBLUE AIRWAYS CORP709
0.0527 40730 408USDJM SMUCKER CO255
1.28729 252769 095USDJOHNSON & JOHNSON6 010
0.1269 44274 021USDJOHNSON CONTROLS INTERNATIONAL PLC2 076
0.0316 93117 512USDJONES LANG LASALLE INC102
1.41795 046850 430USDJPMORGAN CHASE & CO7 630
0.0421 44219 807USDJUNIPER NETWORKS INC782
0.0424 37124 851USDKANSAS CITY SOUTHERN230
0.0316 55016 046USDKAR AUCTION SERVICES INC302
0.0739 12735 790USDKELLOGG CO560
0.0846 48647 978USDKEYCORP2 379
0.0424 73421 571USDKEYSIGHT TECHNOLOGIES INC419
0.0316 71615 502USDKILROY REALTY CORP221
0.1582 48184 436USDKIMBERLY-CLARK CORP783
0.0316 17413 718USDKIMCO REALTY CORP952
0.1375 11566 597USDKINDER MORGAN4 251
0.0210 03210 200USDKIRBY CORP120
0.0635 78339 258USDKLA-TENCOR CORP349
0.0211 00413 622USDKNIGHT-SWIFT TRANSPORTATION HOLDINGS INC288
0.0527 48323 844USDKOHL’S CORP377
0.1584 11682 317USDKRAFT HEINZ CO1 339
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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)

0.0951 80744 113USDKROGER CO1 821
0.0420 06321 415USDL BRANDS INC544
0.0741 11238 572USDLABORATORY CORP OF AMERICA HOLDINGS229
0.1163 60976 606USDLAM RESEARCH CORP368
0.0212 84212 147USDLAMAR ADVERTISING CO188
0.0422 47118 559USDLAMB WESTON HOLDINGS INC328
0.1162 08158 967USDLAS VEGAS SANDS CORP813
0.0527 68628 233USDLEAR CORPORATION149
0.0213 12412 903USDLEGGETT & PLATT INC294
0.0318 88020 846USDLEIDOS HOLDINGS INC320
0.0632 18335 301USDLENNAR CORP613
0.001 4941 628USDLENNAR CORP35
0.0316 61217 060USDLENNOX INTERNATIONAL INC83
0.014 4634 948USDLIBERTY BROADBAND CORP59
0.0525 89628 902USDLIBERTY BROADBAND CORP342
0.0316 85714 088USDLIBERTY MEDIA CORP-LIBERTY FORMULA ONE454
0.002 0131 690USDLIBERTY MEDIA CORP-LIBERTY FORMULA ONE57
0.018 5147 872USDLIBERTY MEDIA CORP-LIBERTY SIRIUSXM189
0.0317 10115 638USDLIBERTY MEDIA CORP-LIBERTY SIRIUSXM377
0.0314 67313 122USDLIBERTY PROPERTY TRUST331
0.0530 50336 035USDLINCOLN NATIONAL CORP490
0.013 5993 890USDLIONS GATE ENTERTAINMENT CORP145
0.015 8886 333USDLIONS GATE ENTERTAINMENT CORP251
0.0314 76513 129USDLIVE NATION ENTERTAINMENT INC304
0.0422 13925 878USDLKQ CORP694
0.29164 555186 412USDLOCKHEED MARTIN CORP557
0.0528 34029 484USDLOEWS CORP587
0.0212 08013 766USDLOGMEIN INC117
0.31176 040162 822USDLOWE’S COS INC1 842
0.0213 10813 920USDLPL FINANCIAL HOLDINGS INC200
0.0526 71818 145USDLULULEMON ATHLETICA INC214
0.1479 09277 560USDLYONDELLBASELL INDUSTRIES NV - A720
0.0633 84835 712USDL3 TECHNOLOGIES INC176
0.0213 81013 992USDMACERICH CO243
0.0525 71419 895USDMACY’S INC687
0.0212 73716 875USDMANPOWERGROUP INC148
0.0739 88431 604USDMARATHON OIL CORP1 912
0.1372 61674 933USDMARATHON PETROLEUM CORP1 035
0.0633 61535 616USDMARKEL CORP31
0.0316 62018 049USDMARKETAXESS HOLDINGS INC84
0.1584 18991 003USDMARRIOTT INTERNATIONAL INC/MD - A665
0.1693 20093 923USDMARSH & MCLENNAN COS INC1 137
0.0631 49028 774USDMARTIN MARIETTA MATERIALS INC141
0.0420 75421 543USDMARVELL TECHNOLOGY GROUP LTD968
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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)

0.0526 04428 370USDMASCO CORP696
0.0210 4499 332USDMASIMO CORP107
0.71403 849364 174USDMASTERCARD INC2 055
0.0212 66010 661USDMATTEL INC771
0.0636 78037 668USDMAXIM INTEGRATED PRODUCTS INC627
0.0631 57628 862USDMCCORMICK & CO INC/MD272
0.48275 618278 932USDMCDONALD’S CORP1 759
0.1160 43065 415USDMCKESSON CORP453
0.0212 56212 018USDMDU RESOURCES GROUP INC438
0.0211 47110 330USDMEDICAL PROPERTIES TRUST INC817
0.46259 826241 568USDMEDTRONIC PLC3 035
0.0529 59434 441USDMERCADOLIBRE INC99
0.64365 960332 156USDMERCK & CO INC6 029
0.1799 321105 631USDMETLIFE INC2 278
0.0632 98233 576USDMETTLER-TOLEDO INTERNATIONAL INC57
0.0632 60138 359USDMGM RESORTS INTERNATIONAL1 123
0.0422 37821 230USDMICHAEL KORS HOLDINGS LTD336
0.0847 93149 511USDMICROCHIP TECHNOLOGY INC527
0.24136 292146 830USDMICRON TECHNOLOGY INC2 599
3.001 697 7671 580 520USDMICROSOFT CORP17 217
0.0525 67122 560USDMID-AMERICA APARTMENT COMMUNITIES INC255
0.0213 05315 336USDMIDDLEBY CORP125
0.0211 77114 600USDMKS INSTRUMENTS INC123
0.0530 42633 826USDMOHAWK INDUSTRIES INC142
0.0528 23730 419USDMOLSON COORS BREWING CO - B415
0.24135 505137 089USDMONDELEZ INTERNATIONAL INC3 305
0.0211 62910 531USDMONOLITHIC POWER SYSTEMS INC87
0.0952 71652 739USDMONSTER BEVERAGE CORP920
0.1163 78961 275USDMOODY’S CORP374
0.25144 807167 285USDMORGAN STANLEY3 055
0.0422 04719 982USDMOSAIC CO786
0.0742 24239 026USDMOTOROLA SOLUTIONS INC363
0.0632 92130 493USDMSCI INC199
0.1055 29959 794USDM&T BANK CORP325
0.0212 2929 691USDMURPHY OIL CORP364
0.0741 74246 356USDMYLAN NV1 155
0.0423 91321 868USDNASDAQ INC262
0.0210 2219 769USDNATIONAL FUEL GAS CO193
0.0210 11712 049USDNATIONAL INSTRUMENTS CORP241
0.0737 15032 495USDNATIONAL OILWELL VARCO INC856
0.0315 16613 132USDNATIONAL RETAIL PROPERTIES INC345
0.0317 62820 887USDNEKTAR THERAPEUTICS361
0.0847 11837 695USDNETAPP INC600
0.67381 253300 496USDNETFLIX INC974
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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)

0.0319 74617 022USDNEUROCRINE BIOSCIENCES INC201
0.0213 17012 656USDNEW RESIDENTIAL INVESTMENT CORP753
0.0212 13314 644USDNEW YORK COMMUNITY BANCORP INC1 099
0.0528 06028 310USDNEWELL BRANDS INC1 088
0.0213 55211 177USDNEWFIELD EXPLORATION CO448
0.018 4958 390USDNEWMARKET CORP21
0.0845 06345 792USDNEWMONT MINING CORP1 195
0.0213 31513 868USDNEWS CORP859
0.014 3274 516USDNEWS CORP - B273
0.31176 384168 766USDNEXTERA ENERGY INC1 056
0.0423 19823 967USDNIELSEN HOLDINGS PLC750
0.40229 000189 861USDNIKE INC - B2 874
0.0319 86817 793USDNISOURCE INC756
0.0738 31433 902USDNOBLE ENERGY INC1 086
0.0314 76715 509USDNORDSON CORP115
0.0213 61812 562USDNORDSTROM INC263
0.1795 50186 897USDNORFOLK SOUTHERN CORP633
0.0948 77049 326USDNORTHERN TRUST CORP474
0.21120 311133 419USDNORTHROP GRUMMAN CORP391
0.0421 87724 653USDNORWEGIAN CRUISE LINE HOLDINGS LTD463
0.0420 56919 991USDNRG ENERGY INC670
0.0844 56344 569USDNUCOR CORP713
0.017 4788 974USDNUTANIX INC145
0.57322 184328 954USDNVIDIA CORP1 360
0.0423 76323 977USDNVR INC8
0.25143 595117 223USDOCCIDENTAL PETROLEUM CORP1 716
0.0315 77414 343USDOGE ENERGY CORP448
0.0422 79122 258USDOLD DOMINION FREIGHT LINE INC153
0.0211 18911 801USDOLD REPUBLIC INTERNATIONAL CORP562
0.0210 77011 673USDOLIN CORP375
0.0213 79511 900USDOMEGA HEALTHCARE INVESTORS INC445
0.0738 82136 720USDOMNICOM GROUP INC509
0.0421 30124 273USDON SEMICONDUCTOR CORP958
0.1164 31353 782USDONEOK INC921
0.52294 233312 610USDORACLE CORP6 678
0.0950 33744 601USDO’REILLY AUTOMOTIVE INC184
0.0211 67312 962USDOSHKOSH CORP166
0.0315 71619 445USDOWENS CORNING248
0.0948 82451 930USDPACCAR INC788
0.0423 58824 158USDPACKAGING CORP OF AMERICA211
0.0213 83814 162USDPACWEST BANCORP280
0.0742 32738 199USDPALO ALTO NETWORKS INC206
0.0213 81412 223USDPARK HOTELS & RESORTS INC451
0.0846 44352 644USDPARKER-HANNIFIN CORP298
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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)

0.0317 47216 076USDPARSLEY ENERGY INC577
0.0949 00745 852USDPAYCHEX INC - AK9420717
0.0210 77211 755USDPAYCOM SOFTWARE INC109
0.37208 258196 982USDPAYPAL HOLDINGS INC2 501
0.014 5485 046USDPEGASYSTEMS INC83
0.0315 31717 007USDPENTAIR PLC364
0.0214 11014 782USDPEOPLE’S UNITED FINANCIAL INC780
0.61345 880342 513USDPEPSICO INC3 177
0.0318 16118 738USDPERKINELMER INC248
0.0421 07123 380USDPERRIGO CO PLC289
0.84475 558470 560USDPFIZER INC13 108
0.0949 24250 316USDPG&E CORP1 157
0.49281 217339 321USDPHILIP MORRIS INTERNATIONAL INC3 483
0.19105 57191 801USDPHILLIPS 66940
0.002 3552 799USDPILGRIM’S PRIDE CORP117
0.0210 18410 688USDPINNACLE FINANCIAL PARTNERS INC166
0.0317 37114 747USDPINNACLE FOODS INC267
0.0420 22119 566USDPINNACLE WEST CAPITAL CORP251
0.1372 29067 581USDPIONEER NATURAL RESOURCES CO382
0.25142 125161 245USDPNC FINANCIAL SERVICES GROUP INC1 052
0.0316 12815 339USDPOLARIS INDUSTRIES INC132
0.0213 78713 119USDPOOL CORP91
0.0212 98911 224USDPOST HOLDINGS INC151
0.1057 98562 025USDPPG INDUSTRIES INC559
0.0844 70943 407USDPPL CORP1 566
0.0210 5509 619USDPRA HEALTH SCIENCES INC113
0.18101 84995 707USDPRAXAIR INC644
0.0631 61136 154USDPRINCIPAL FINANCIAL GROUP INC597
0.77439 868434 677USDPROCTER & GAMBLE CO5 635
0.1477 19178 752USDPROGRESSIVE CORP - AL42881 305
0.1478 50073 936USDPROLOGIS INC1 195
0.0213 14514 374USDPROOFPOINT INC114
0.0210 73311 599USDPROSPERITY BANCSHARES INC157
0.1587 99398 840USDPRUDENTIAL FINANCIAL INC941
0.0424 29720 449USDPTC INC259
0.1161 28655 309USDPUBLIC SERVICE ENTERPRISE GROUP INC1 132
0.1376 22566 097USDPUBLIC STORAGE336
0.0316 93417 110USDPULTEGROUP INC589
0.0525 90225 253USDPVH CORP173
0.0422 68821 228USDQORVO INC283
0.33186 431191 967USDQUALCOMM INC3 322
0.0211 18911 548USDQUANTA SERVICES INC335
0.0633 42231 031USDQUEST DIAGNOSTICS INC304
0.0421 30525 629USDQURATE RETAIL INC1 004
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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)

0.0315 71513 900USDRALPH LAUREN CORP - A125
0.0526 00126 900USDRAYMOND JAMES FINANCIAL INC291
0.22124 408136 647USDRAYTHEON CO644
0.0634 26432 113USDREALTY INCOME CORP637
0.0953 47960 633USDRED HAT INC398
0.0420 48618 860USDREGENCY CENTERS CORP330
0.1059 68355 834USDREGENERON PHARMACEUTICALS INC173
0.0844 75247 428USDREGIONS FINANCIAL CORP2 517
0.0319 35522 487USDREINSURANCE GROUP OF AMERICA INC145
0.0214 18114 029USDRELIANCE STEEL & ALUMINUM CO162
0.0210 82912 045USDRENAISSANCERE HOLDINGS LTD90
0.0634 18033 342USDREPUBLIC SERVICES INC500
0.0633 14631 107USDRESMED INC320
0.0318 03316 227USDROBERT HALF INTERNATIONAL INC277
0.0846 71149 874USDROCKWELL AUTOMATION INC281
0.0949 56249 899USDROCKWELL COLLINS INC368
0.0211 30510 909USDROLLINS INC215
0.1163 73564 595USDROPER TECHNOLOGIES INC231
0.1371 86864 788USDROSS STORES INC848
0.0739 36845 453USDROYAL CARIBBEAN CRUISES LTD380
0.0213 64712 429USDROYAL GOLD INC147
0.0317 49614 630USDRPM INTERNATIONAL INC300
0.0212 41411 183USDRSP PERMIAN INC282
0.0213 94612 705USDSABRE CORP566
0.0316 27917 154USDSAGE THERAPEUTICS INC104
0.38215 648188 686USDSALESFORCE.COM INC1 581
0.014 9444 311USDSANTANDER CONSUMER USA HOLDINGS INC259
0.0742 60143 010USDSBA COMMUNICATIONS CORP258
0.0212 32612 053USDSCANA CORP320
0.37208 061207 232USDSCHLUMBERGER LTD3 104
0.017 2357 504USDSCOTTS MIRACLE-GRO CO - A87
0.013 9634 088USDSEABOARD CORP1
0.0636 31037 281USDSEAGATE TECHNOLOGY PLC643
0.0315 32415 319USDSEALED AIR CORP361
0.0315 80112 771USDSEATTLE GENETICS INC238
0.0318 38121 431USDSEI INVESTMENTS CO294
0.1268 73765 073USDSEMPRA ENERGY592
0.0318 27120 035USDSENSATA TECHNOLOGIES HOLDING PLC384
0.0314 71015 509USDSERVICE CORP INTERNATIONAL/US411
0.0318 01915 526USDSERVICEMASTER GLOBAL HOLDINGS INC303
0.1268 29866 757USDSERVICENOW INC396
0.1374 99372 223USDSHERWIN-WILLIAMS CO184
0.0315 34617 412USDSIGNATURE BANK/NEW YORK NY120
0.21118 112106 528USDSIMON PROPERTY GROUP INC694
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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)

0.0421 74520 339USDSIRIUS XM HOLDINGS INC3 212
0.0212 18910 683USDSIX FLAGS ENTERTAINMENT CORP174
0.0739 43342 790USDSKYWORKS SOLUTIONS INC408
0.0419 90518 860USDSL GREEN REALTY CORP198
0.0211 16410 830USDSLM CORP975
0.017 4878 944USDSNAP INC572
0.0420 41119 020USDSNAP-ON INC127
0.0211 70810 667USDSONOCO PRODUCTS CO223
0.18104 98599 324USDSOUTHERN CO2 267
0.028 95210 277USDSOUTHERN COPPER CORP191
0.1160 80267 375USDSOUTHWEST AIRLINES CO1 195
0.20114 790107 623USDS&P GLOBAL INC563
0.0421 90721 597USDSPIRIT AEROSYSTEMS HOLDINGS INC - A255
0.0632 21134 125USDSPLUNK INC325
0.018 3017 851USDSPRINT CORP1 526
0.0740 06634 371USDSQUARE INC - A650
0.0423 25123 020USDSS&C TECHNOLOGIES HOLDINGS INC448
0.0845 95253 442USDSTANLEY BLACK & DECKER INC346
0.27151 044178 283USDSTARBUCKS CORP3 092
0.0212 74412 306USDSTARWOOD PROPERTY TRUST INC587
0.1376 24183 684USDSTATE STREET CORP819
0.0424 30823 585USDSTEEL DYNAMICS INC529
0.0212 53611 420USDSTERICYCLE INC192
0.0419 95217 851USDSTERIS PLC190
0.0211 86811 846USDSTERLING BANCORP/DE505
0.0210 5769 504USDSTORE CAPITAL CORP386
0.21121 579117 135USDSTRYKER CORP720
0.0317 52116 086USDSUN COMMUNITIES INC179
0.1268 79371 648USDSUNTRUST BANKS INC1 042
0.0634 36230 718USDSVB FINANCIAL GROUP119
0.0528 76536 245USDSYMANTEC CORP1 393
0.0953 07454 933USDSYNCHRONY FINANCIAL1 590
0.0528 58028 468USDSYNOPSYS INC334
0.0214 05313 402USDSYNOVUS FINANCIAL CORP266
0.1373 34364 779USDSYSCO CORP1 074
0.1163 03759 560USDT ROWE PRICE GROUP INC543
0.0314 85812 712USDTABLEAU SOFTWARE INC152
0.0530 30026 805USDTAKE-TWO INTERACTIVE SOFTWARE INC256
0.0530 12832 854USDTAPESTRY INC645
0.0424 34922 853USDTARGA RESOURCES CORP492
0.1690 96384 296USDTARGET CORP1 195
0.0633 41035 815USDTD AMERITRADE HOLDING CORP610
0.1270 69778 827USDTE CONNECTIVITY LTD785
0.0315 92515 076USDTELEDYNE TECHNOLOGIES INC80
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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)

0.0527 35726 286USDTELEFLEX INC102
0.0210 88111 723USDTERADATA CORP271
0.0316 33219 660USDTERADYNE INC429
0.18103 22893 956USDTESLA INC301
0.43241 889230 845USDTEXAS INSTRUMENTS INC2 194
0.0737 83233 490USDTEXTRON INC574
0.33186 840189 022USDTHERMO FISHER SCIENTIFIC INC902
0.0210 71312 579USDTHOR INDUSTRIES INC110
0.0530 00522 846USDTIFFANY & CO228
0.24133 728113 958USDTJX COS INC1 405
0.0739 67440 264USDT-MOBILE US INC664
0.0211 68913 790USDTOLL BROTHERS INC316
0.0319 29420 074USDTORCHMARK CORP237
0.0314 34014 607USDTORO CO238
0.0631 44132 363USDTOTAL SYSTEM SERVICES INC372
0.0420 88217 001USDTRACTOR SUPPLY CO273
0.0737 62033 223USDTRANSDIGM GROUP INC109
0.0213 21211 717USDTRANSOCEAN LTD983
0.0424 21420 046USDTRANSUNION338
0.1374 13883 512USDTRAVELERS COS INC606
0.0318 32520 093USDTRIMBLE INC558
0.0211 47710 895USDTRINITY INDUSTRIES INC335
0.0213 3709 842USDTRIPADVISOR INC240
0.21117 36887 743USDTWENTY-FIRST CENTURY FOX INC - A2 362
0.0948 48236 032USDTWENTY-FIRST CENTURY FOX INC - B984
0.1164 06446 161USDTWITTER INC1 467
0.0317 76816 958USDTYLER TECHNOLOGIES INC80
0.0845 92348 304USDTYSON FOODS INC - A667
0.014 0673 344USDUBIQUITI NETWORKS INC48
0.0422 52420 844USDUDR INC600
0.0420 20317 170USDUGI CORP388
0.0529 88327 193USDULTA BEAUTY INC128
0.0316 72515 945USDULTIMATE SOFTWARE GROUP INC65
0.0211 13711 679USDUMPQUA HOLDINGS CORP493
0.028 8966 175USDUNDER ARMOUR INC422
0.029 3746 884USDUNDER ARMOUR INC - A417
0.43246 240235 497USDUNION PACIFIC CORP1 738
0.0636 81736 053USDUNITED CONTINENTAL HOLDINGS INC528
0.29164 125163 870USDUNITED PARCEL SERVICE INC - B1 545
0.0527 60533 255USDUNITED RENTALS INC187
0.0213 76114 276USDUNITED STATES STEEL CORP396
0.37208 425210 094USDUNITED TECHNOLOGIES CORP1 667
0.0211 08910 764USDUNITED THERAPEUTICS CORP98
0.93528 217478 321USDUNITEDHEALTH GROUP INC2 153
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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)

0.0421 73123 603USDUNIVERSAL HEALTH SERVICES INC - B195
0.0318 34723 790USDUNUM GROUP496
0.31174 920179 753USDUS BANCORP/MN3 497
0.0211 72410 403USDUS FOODS HOLDING CORP310
0.028 5386 951USDUSG CORP198
0.0424 95120 539USDVAIL RESORTS INC91
0.19107 06293 379USDVALERO ENERGY CORP966
0.0212 37112 417USDVALIDUS HOLDINGS LTD183
0.0423 31324 794USDVARIAN MEDICAL SYSTEMS INC205
0.0213 29011 822USDVECTREN CORP186
0.0420 52219 499USDVEEVA SYSTEMS INC267
0.0845 44639 639USDVENTAS INC798
0.0316 14514 778USDVEREIT INC2 170
0.0529 54526 415USDVERISIGN INC215
0.0737 45936 239USDVERISK ANALYTICS INC - A348
0.82465 820438 502USDVERIZON COMMUNICATIONS INC9 259
0.1797 04793 930USDVERTEX PHARMACEUTICALS INC571
0.1159 83654 463USDVF CORP734
0.00674718USDVIACOM INC - A19
0.0423 85724 294USDVIACOM INC - B791
0.013 2613 242USDVICI PROPERTIES INC158
0.93530 196487 577USDVISA INC4 003
0.0319 68517 358USDVISTRA ENERGY CORP832
0.0422 92719 578USDVMWARE INC - A156
0.0528 68126 029USDVORNADO REALTY TRUST388
0.0317 76619 387USDVOYA FINANCIAL INC378
0.0738 20234 368USDVULCAN MATERIALS CO296
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0.0213 22315 129USDWABCO HOLDINGS INC113
0.0318 92716 005USDWABTEC CORP/DE192
0.20114 689126 252USDWALGREENS BOOTS ALLIANCE INC1 911
0.49277 677283 257USDWALMART INC3 242
0.61349 227338 259USDWALT DISNEY CO3 332
0.1372 47475 238USDWASTE MANAGEMENT INC891
0.0634 07235 807USDWATERS CORP176
0.0212 83612 576USDWATSCO INC72
0.0213 12211 613USDWEBSTER FINANCIAL CORP206
0.0845 70843 322USDWEC ENERGY GROUP INC707
0.0424 62419 481USDWELLCARE HEALTH PLANS INC100
0.96544 863529 544USDWELLS FARGO & CO9 828
0.0952 28344 330USDWELLTOWER INC834
0.0316 38314 647USDWEST PHARMACEUTICAL SERVICES INC165
0.0212 34112 716USDWESTERN ALLIANCE BANCORP218
0.0951 94264 345USDWESTERN DIGITAL CORP671
0.0420 98120 133USDWESTERN UNION CO1 032
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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)

0.028 7189 184USDWESTLAKE CHEMICAL CORP81
0.0632 78736 438USDWESTROCK CO575
0.0317 14314 196USDWEX INC90
0.1161 83660 165USDWEYERHAEUSER CO1 696
0.0421 20322 835USDWHIRLPOOL CORP145
0.0950 28949 692USDWILLIAMS COS INC1 855
0.0844 72245 882USDWILLIS TOWERS WATSON PLC295
0.0210 96811 857USDWINTRUST FINANCIAL CORP126
0.029 5318 989USDWOODWARD INC124
0.0739 72742 581USDWORKDAY INC328
0.1054 46554 146USDWORLDPAY INC - A666
0.0315 92414 755USDWP CAREY INC240
0.0316 15513 372USDWPX ENERGY INC896
0.0315 56815 417USDWR BERKLEY CORP - C215
0.0211 0709 809USDWR GRACE & CO151
0.0635 15831 911USDWW GRAINGER INC114
0.029 91611 533USDWYNDHAM DESTINATIONS INC224
0.0631 79533 700USDWYNN RESORTS LTD190
0.0952 07550 591USDXCEL ENERGY INC1 140
0.0211 49614 143USDXEROX CORP479
0.0737 06841 154USDXILINX INC568
0.0632 39530 833USDXL GROUP LTD579
0.0422 44022 817USDXPO LOGISTICS INC224
0.0527 15430 734USDXYLEM INC/NY403
0.1056 63159 594USDYUM! BRANDS INC724
0.0315 24914 678USDZAYO GROUP HOLDINGS INC418
0.0317 19016 872USDZEBRA TECHNOLOGIES CORP - A120
0.016 4535 800USDZILLOW GROUP INC108
0.0314 76513 406USDZILLOW GROUP INC250
0.0950 81751 137USDZIMMER BIOMET HOLDINGS INC456
0.0423 28923 820USDZIONS BANCORPORATION442
0.1692 34689 323USDZOETIS INC1 084
0.46261 638296 206USD3M CO1 330

99.7956 740 30555 713 288Total Shares

55 713 288 56 740 305 99.79
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market
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Other transferable securities

Shares

0.0212 11112 469USDLINCOLN ELECTRIC HOLDINGS INC138

0.0212 11112 469Total Shares

12 469 12 111 0.02Total Other transferable securities

55 725 757 56 752 416 99.81Total Investments
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12.58Software & Computer Services 95.56United States of America
8.98Technology Hardware & Equipment 1.48Ireland
7.95Banks 0.49Bermuda
7.07Pharmaceuticals & Biotechnology 0.44Australia
6.76General Retailers 0.41Switzerland
5.82Financial Services 0.37Curacao
5.35Health Care Equipment & Services 0.32United Kingdom
4.88Oil & Gas Producers 0.23Netherlands
3.02Nonlife Insurance 0.14Jersey
2.85Real Estate Investment Trusts 0.09Panama
2.64Aerospace & Defense 0.07British Virgin Islands
2.47General Industrials 0.07Liberia
2.27Support Services 0.05Sweden
2.22Personal Goods 0.03Singapore
2.06Travel, Leisure & Catering 0.02Canada
1.90Fixed Line Telecommunications 0.02Cayman Islands
1.69Beverages 0.02India
1.67Industrial Transportation 99.81
1.61Electricity
1.49Chemicals
1.45Media
1.36Electronic & Electrical Equipment
1.25Industrial Engineering
1.20Food Producers
1.18Leisure Goods
1.05Automobiles & Parts
1.03Construction & Materials
0.97Tobacco
0.90Food & Drug Retailers
0.87Oil Equipment, Services & Distribution
0.66Life Insurance
0.57Gas, Water & Multiutilities
0.55Alternative Energy
0.50Real Estate Investment & Services
0.41Household Goods & Home Construction
0.23Industrial Metals & Mining
0.18Mining
0.09Forestry & Paper
0.08Mobile Telecommunications

99.81

MULTI UNITS LUXEMBOURG
JUNE 30, 2018
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

0.3920 00222 134EURACCOR SA476
0.4523 14825 609EURAEGON NV4 507
0.2814 52813 695EURAEROPORTS DE PARIS75
0.4020 61120 702EURAGEAS NV477
0.9146 85151 056EURAKZO NOBEL NV-CVA - CVA639
3.86197 199210 769EURALLIANZ SE-NOM - REG1 114
1.4675 03675 369EURAMADEUS IT GROUP SA - A1 110
0.168 3659 167EURANDRITZ AG184
0.3417 54218 866EURARKEMA SA173
0.8342 59346 653EURASSICURAZIONI GENERALI SPA2 964
0.5528 06826 844EURATOS SE240
2.02103 162110 256EURAXA SA4 909
0.157 6208 333EURAXEL SPRINGER123
2.00102 473111 298EURBANCO BILBAO VIZCAYA ARGENTARIA SA16 871
0.4824 79622 180EURBEIERSDORF255
0.168 0966 857EURBIOMERIEUX105
0.4020 44822 948EURBOUYGUES SA554
0.3618 65919 179EURBRENNTAG AG391
0.094 6555 527EURCASINO GUICHARD PERRACHON SA140
0.4623 54027 523EURCNH INDUSTRIAL NV2 588
0.178 4599 062EURCNP ASSURANCES434
0.3719 17918 311USDCOCA-COLA EUROPEAN PARTNERS PLC551
0.147 4286 688EURCOLRUYT152
0.4120 81530 455EURCOMMERZBANK AG2 535
1.0654 36362 133EURCONTINENTAL AG278
0.178 4658 505EURCOVIVIO95
0.6432 93333 811EURCREDIT AGRICOLE SA2 880
1.2664 43359 062EURCRH PLC2 123
1.8796 002101 354EURDANONE1 527
1.0955 70554 192EURDEUTSCHE BOERSE AG488
0.7237 13635 997EURDEUTSCHE WOHNEN SE897
0.3116 12817 022EUREDENRED596
0.4322 01819 527EUREDP - ENERGIAS DE PORTUGAL SA6 476
0.3618 45018 523EUREIFFAGE SA198
0.2814 37312 140EURENAGAS SA574
0.3015 19213 913EURENDESA SA804
0.9950 97949 375EURE.ON SE5 569
1.2463 71458 260EURESSILOR INTERNATIONAL CIE GENERALE D’OPTIQUE SA527
0.157 4698 567EUREURAZEO SA115
0.2713 81613 398EUREUROFINS SCIENTIFIC SE29
0.157 8527 518EUREUTELSAT COMMUNICATIONS SA442
0.2412 11311 808EUREVONIK INDUSTRIES AG413
0.7136 23231 000EURFERRARI NV311
0.9247 16344 925EURFRESENIUS MEDICAL CARE AG & CO546
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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)

1.4172 44666 339EURFRESENIUS SE & CO KGAA1 053
0.157 4348 473EURFUCHS PETROLUB SE - PFD176
0.4020 71319 610EURGALP ENERGIA SGPS SA1 268
0.2512 65415 680EURGEA GROUP AG438
0.3216 33616 359EURGECINA SA114
0.2713 89413 776EURGETLINK - REG1 183
0.3819 46416 814EURGRIFOLS SA755
0.3216 34016 524EURHANNOVER RUECK SE - REG153
0.5327 17430 937EURHEIDELBERGCEMENT AG377
0.4925 05126 221EURHENKEL AG & CO KGAA263
0.9649 38547 986EURHENKEL KGAA VZ PFD - PFD451
0.8241 90436 240EURHERMES INTERNATIONAL80
1.9097 11486 793EURIBERDROLA SA14 661
0.136 7456 678EURICADE84
0.126 3027 380EURIMERYS SA91
1.5880 75874 548EURINDITEX2 760
0.2311 55010 260EURINGENICO GROUP SA150
1.6684 810101 232EURINTESA SANPAOLO SPA34 108
0.126 1297 322EURINTESA SANPAOLO SPA - RNC2 359
0.2512 76311 695EURIPSEN SA95
0.115 3885 347EURJCDECAUX SA188
0.157 8809 517EURJERONIMO MARTINS SGPS SA637
0.8241 98646 355EURKBC GROUP NV635
0.7035 93031 819EURKERRY GROUP PLC401
0.7337 37334 762EURKONE B - B856
1.2664 69358 954EURKONINKLIJKE AHOLD DELHAIZE NV3 155
0.7739 52937 225EURKONINKLIJKE DSM NV459
0.3919 82120 987EURKONINKLIJKE KPN NV8 507
1.6986 72877 714EURKONINKLIJKE PHILIPS N.V.2 381
0.147 0436 862EURKONINKLIJKE VOPAK NV178
0.2010 23711 500EURK+S AG484
0.8342 33243 469EURLEGRAND SA673
1.8796 06885 775EURLINDE AG470
2.64134 725115 711EURL’OREAL SA637
0.4623 76221 827EURLUXOTTICA GROUP SPA430
0.5327 34425 715EURMERCK KGAA327
0.094 8276 952EURMETRO AG456
0.157 6346 905EURMETSO OYJ266
0.8844 95354 457EURMICHELIN (CGDE)-SA431
0.3417 66717 789EURMONCLER SPA453
0.4221 72721 344EURMTU AERO ENGINES AG132
1.3970 97275 342EURMUENCHENER RUECKVERSICHERUNGS-GESELLSCHAFT AG IN

MUENCHEN - REG
392

0.2814 47216 543EURNATIXIS SA2 381
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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)

0.4221 77318 585EURNESTE CORPORATION324
1.3770 24370 385EURNOKIA OYJ14 248
0.199 98310 829EURNOKIAN RENKAAT OYJ295
0.3518 11717 856EUROMV AG373
1.4172 41470 192EURORANGE5 048
0.126 0737 282EURORION OYJ - B263
0.178 82015 972EUROSRAM LICHT AG252
0.5729 10527 997EURPEUGEOT SA1 488
0.147 2387 406EURPIRELLI & C SPA1 012
0.2512 82116 190EURPROSIEBENSAT.1 MEDIA SE590
0.6030 94429 778EURPUBLICIS GROUPE525
0.3518 00215 917EURQIAGEN NV577
0.3015 17617 121EURRANDSTAD NV301
0.189 0267 579EURRECORDATI SPA265
0.3719 09717 361EURRED ELECTRICA CORPORACION SA1 095
0.8744 64040 815EURRELX NV2 444
1.1357 75547 352EURREPSOL SA3 445
0.189 44610 826EURREXEL SA767
0.115 6946 698EURRTL GROUP98
0.5025 59726 207EURRWE AG1 311
0.126 1176 326EURRYANAIR HOLDINGS PLC387
0.9246 90047 214EURSAMPO OYJ - A1 122
4.81246 088212 390EURSAP SE2 487
0.2211 52911 277EURSARTORIUS AG90
0.094 6835 439EURSCHAEFFLER AG420
1.8997 06096 095EURSCHNEIDER ELECTRIC SE1 359
0.178 5279 063EURSEB SA57
0.2814 46611 626EURSES SA922
4.29219 193204 868EURSIEMENS AG - REG1 936
0.146 9388 014EURSIEMENS GAMESA RENEWABLE ENERGY SA603
0.4020 58720 932EURSNAM SPA5 757
0.105 1615 044EURSOCIETE BIC SA65
0.3819 60722 671EURSODEXO SA229
0.4020 33221 629EURSOLVAY188
0.6433 02235 182EURSTMICROELECTRONICS NV1 728
0.4623 36321 502EURSTORA ENSO OYJ - R1 394
0.2110 50510 928EURSUEZ946
0.4623 43120 055EURSYMRISE AG312
1.6886 06094 501EURTELEFONICA SA11 823
0.105 3607 182EURTELENET GROUP HOLDING NV134
0.4322 09019 739EURTELEPERFORMANCE146
0.3216 49016 814EURTERNA RETE ELETTRICA NAZIONALE SPA3 560
6.22318 271281 848EURTOTAL6 096
0.4221 54921 171EURUCB SA320
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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)

0.5126 05024 968EURUMICORE SA530
1.2965 99367 140EURUNIBAIL RODAMCO REITS350
0.8141 33739 920EURUPM-KYMMENE OYJ1 350
0.5528 37333 500EURVALEO SA606
1.0755 08356 132EURVIVENDI SA2 623
0.2211 44112 740EURVOESTALPINE AG290
0.3718 90020 674EURWARTSILA OYJ1 123
0.168 26010 101EURWENDEL SA70
0.6935 47131 179EURWOLTERS KLUWER CVA735
0.2613 49913 446EURZALANDO SE282

99.795 113 5665 037 907Total Shares

5 037 907 5 113 566 99.79
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

5 037 907 5 113 566 99.79Total Investments
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9.32Nonlife Insurance 31.38France
8.53Oil & Gas Producers 29.93Germany
6.21Chemicals 11.21Spain
6.19Personal Goods 9.64Netherlands
5.93Banks 5.53Finland
5.35Software & Computer Services 4.46Italy
5.03General Industrials 2.80Belgium
4.41Electronic & Electrical Equipment 2.08Ireland
4.40Media 0.99Portugal
4.05Automobiles & Parts 0.74Austria
3.64Electricity 0.66Luxembourg
3.64Pharmaceuticals & Biotechnology 0.37United Kingdom
3.48Fixed Line Telecommunications 99.79
2.67Construction & Materials
2.63Real Estate Investment Trusts
2.59Health Care Equipment & Services
2.57Food Producers
2.34Industrial Engineering
2.24Technology Hardware & Equipment
2.21Support Services
2.06Gas, Water & Multiutilities
2.02General Retailers
1.75Food & Drug Retailers
1.26Forestry & Paper
1.25Financial Services
1.02Life Insurance
0.89Travel, Leisure & Catering
0.69Industrial Transportation
0.42Aerospace & Defense
0.37Beverages
0.27Household Goods & Home Construction
0.22Industrial Metals & Mining
0.14Alternative Energy

99.79
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

1.3768 74683 355USDABBVIE INC742
0.168 1817 623USDABIOMED INC20
0.9447 11446 665USDACCENTURE PLC - A288
0.052 3172 941USDACUITY BRANDS INC20
1.1256 07652 163USDADOBE SYSTEMS INC230
0.094 7504 033USDADVANCE AUTO PARTS INC35
0.084 1443 337USDAES CORP/VA309
0.3115 65916 515USDAFLAC INC364
0.041 8221 976USDAGCO CORP30
0.199 33810 479USDAGILENT TECHNOLOGIES INC151
0.3215 88416 947USDAIR PRODUCTS & CHEMICALS INC102
0.104 9055 068USDALBEMARLE CORP52
0.2512 3179 725USDALIGN TECHNOLOGY INC36
0.063 0054 417USDALKERMES PLC73
0.073 4043 781USDALLEGION PLC44
0.094 5714 283USDALLIANT ENERGY CORP108
0.3015 15116 069USDALLSTATE CORP166
0.115 3335 576USDALLY FINANCIAL INC203
3.28164 001160 358USDALPHABET INC147
0.031 4251 349USDAMERCO4
0.6733 51632 391USDAMERICAN EXPRESS CO342
0.073 7574 036USDAMERICAN FINANCIAL GROUP INC/OH35
0.4522 37423 560USDAMERICAN INTERNATIONAL GROUP INC422
0.5929 69929 321USDAMERICAN TOWER CORP206
0.147 0876 711USDAMERICAN WATER WORKS CO INC83
0.199 51210 734USDAMERIPRISE FINANCIAL INC68
0.136 5666 892USDAMERISOURCEBERGEN CORP77
1.1658 14657 185USDAMGEN INC315
0.3316 59416 812USDANALOG DEVICES INC173
0.042 0501 931USDANTERO RESOURCES CORP96
0.084 0224 464USDAO SMITH CORP68
0.3115 77516 492USDAON PLC115
0.178 3226 782USDAPACHE CORP178
0.4522 67929 834USDAPPLIED MATERIALS INC491
0.2311 36210 929USDAPTIV PLC124
0.094 2674 693USDARAMARK115
0.105 0805 478USDARCH CAPITAL GROUP LTD192
0.115 5495 973USDARTHUR J GALLAGHER & CO85
0.052 5872 275USDASSURANT INC25
0.094 6874 231USDATMOS ENERGY CORP52
0.2713 50213 907USDAUTODESK INC103
0.125 8726 155USDAUTOLIV INC41
0.084 1864 516USDAVERY DENNISON CORP41
0.063 1223 142USDAXALTA COATING SYSTEMS LTD103
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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)

0.042 1692 250USDAXIS CAPITAL HOLDINGS LTD39
0.136 5406 145USDBAKER HUGHES A GE CO198
0.5125 45525 764USDBANK OF NEW YORK MELLON CORP472
0.3718 36019 907USDBB&T CORP364
0.5929 70527 084USDBECTON DICKINSON AND CO124
0.189 1738 418USDBEST BUY CO INC123
0.5728 73427 452USDBIOGEN INC99
0.157 7247 058USDBIOMARIN PHARMACEUTICAL INC82
0.5627 94631 593USDBLACKROCK INC56
0.9346 62349 305USDBOOKING HOLDINGS INC23
0.084 2305 006USDBORGWARNER INC98
0.189 0308 953USDBOSTON PROPERTIES INC72
0.105 2055 155USDCA INC146
0.115 7175 062USDCADENCE DESIGN SYSTEMS INC132
0.073 4053 542USDCAMPBELL SOUP CO84
0.4220 86122 280USDCAPITAL ONE FINANCIAL CORP227
0.147 1789 656USDCARDINAL HEALTH INC147
0.126 1945 228USDCARMAX INC85
0.7537 85243 442USDCATERPILLAR INC279
0.147 2097 197USDCBRE GROUP INC151
0.146 9976 557USDCELANESE CORP - A63
0.5627 95631 080USDCELGENE CORP352
0.2311 70510 108USDCENTENE CORP95
0.115 2935 126USDCENTERPOINT ENERGY INC191
0.178 3887 358USDCENTURYLINK INC450
0.178 3718 380USDCERNER CORP140
0.115 4386 085USDCH ROBINSON WORLDWIDE INC65
0.5828 92331 596USDCHARLES SCHWAB CORP566
0.126 1285 089USDCHENIERE ENERGY INC94
0.5527 56330 429USDCHUBB LTD217
0.126 0605 352USDCHURCH & DWIGHT CO INC114
0.3919 37419 040USDCIGNA CORP114
0.094 5784 260USDCIMAREX ENERGY CO45
0.167 7737 278USDCINTAS CORP42
1.9396 90496 183USDCISCO SYSTEMS INC2 252
0.052 7222 915USDCIT GROUP INC54
0.188 86910 231USDCITIZENS FINANCIAL GROUP INC228
0.136 7106 042USDCITRIX SYSTEMS INC64
0.168 1157 489USDCLOROX CO60
0.5226 06326 156USDCME GROUP INC159
0.126 2415 783USDCMS ENERGY CORP132
1.6683 07181 439USDCOCA-COLA CO1 894
0.5025 21126 721USDCOLGATE-PALMOLIVE CO389
0.157 3658 018USDCOMERICA INC81
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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)

0.052 5993 594USDCOMMSCOPE HOLDING CO INC89
0.115 4155 252USDCOOPER COS INC23
0.115 5435 373USDCOPART INC98
0.4120 48619 789USDCROWN CASTLE INTERNATIONAL CORP190
0.5025 12922 411USDCSX CORP394
0.209 84211 950USDCUMMINS INC74
0.126 2095 412USDDARDEN RESTAURANTS INC58
0.4020 13122 644USDDEERE & CO144
0.084 1124 644USDDELTA AIR LINES INC83
0.094 6835 792USDDENTSPLY SIRONA INC107
0.2210 8148 130USDDEVON ENERGY CORP246
0.2311 68812 427USDDISCOVER FINANCIAL SERVICES166
0.041 9801 596USDDISCOVERY COMMUNICATIONS INC - A72
0.073 5962 891USDDISCOVERY COMMUNICATIONS INC - C141
0.4120 79520 630USDDOMINION ENERGY INC305
0.115 2705 990USDDOVER CORP72
0.2010 2489 912USDDR PEPPER SNAPPLE GROUP INC84
0.178 7058 613USDDTE ENERGY CO84
0.2210 80212 330USDDXC TECHNOLOGY CO134
0.094 4344 434USDEAST WEST BANCORP INC68
0.3115 39616 779USDEATON CORP PLC206
0.3417 12016 637USDECOLAB INC122
0.199 6179 413USDEDISON INTERNATIONAL152
0.2814 26613 629USDEDWARDS LIFESCIENCES CORP98
0.146 8426 151USDEQT CORP124
0.3215 90615 244USDEQUINIX INC37
0.3014 98215 344USDESTEE LAUDER COS INC - A105
0.157 5847 144USDE*TRADE FINANCIAL CORP124
0.178 6748 504USDEVERSOURCE ENERGY148
0.146 9717 020USDEXPEDIA GROUP INC58
0.126 0675 317USDEXPEDITORS INTERNATIONAL OF WASHINGTON INC83
0.136 4497 614USDFASTENAL CO134
0.094 3033 899USDFEDERAL REALTY INVESTMENT TRUST34
0.3316 43515 584USDFIDELITY NATIONAL INFORMATION SERVICES INC155
0.199 29910 893USDFIFTH THIRD BANCORP324
0.157 3567 367USDFIRST REPUBLIC BANK/CA76
0.052 4642 740USDFLOWSERVE CORP61
0.2211 25811 439USDFORTIVE CORP146
0.083 8124 322USDFORTUNE BRANDS HOME & SECURITY INC71
0.104 9685 997USDFRANKLIN RESOURCES INC155
0.063 2333 154USDGARMIN LTD53
0.136 3346 243USDGENUINE PARTS CO69
0.8643 35446 807USDGILEAD SCIENCES INC612
0.168 2508 623USDGLOBAL PAYMENTS INC74
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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)

0.073 6993 190USDHANESBRANDS INC168
0.073 3243 419USDHARLEY-DAVIDSON INC79
0.105 0774 763USDHASBRO INC55
0.2713 44113 216USDHCA HEALTHCARE INC131
0.073 5173 175USDHD SUPPLY HOLDINGS INC82
0.105 2304 729USDHENRY SCHEIN INC72
0.188 8966 742USDHESS CORP133
0.2110 69513 696USDHEWLETT PACKARD ENTERPRISE CO732
0.2110 52810 785USDHILTON WORLDWIDE HOLDINGS INC133
0.105 1284 927USDHOLOGIC INC129
0.105 0614 459USDHORMEL FOODS CORP136
0.147 2276 431USDHOST HOTELS & RESORTS INC343
0.3517 35817 809USDHP INC765
0.042 2322 532USDH&R BLOCK INC98
0.3819 04817 332USDHUMANA INC64
0.157 6018 166USDHUNTINGTON BANCSHARES INC/OH515
0.104 9135 374USDIDEX CORP36
0.188 9368 209USDIDEXX LABORATORIES INC41
0.199 6479 124USDIHS MARKIT LTD187
0.4019 95024 208USDILLINOIS TOOL WORKS INC144
0.3819 27117 032USDILLUMINA INC69
0.115 6287 458USDINCYTE CORP84
0.2110 49810 412USDINGERSOLL-RAND PLC117
0.083 7644 429USDINGREDION INC34
2.17108 716112 752USDINTEL CORP2 187
0.4020 00619 282USDINTERCONTINENTAL EXCHANGE INC272
1.2060 21167 381USDINTERNATIONAL BUSINESS MACHINES CORP431
0.094 5875 035USDINTERNATIONAL FLAVORS & FRAGRANCES INC37
0.199 5319 796USDINTERNATIONAL PAPER CO183
0.084 2194 124USDINTERPUBLIC GROUP OF COS INC180
0.4623 29120 136USDINTUIT INC114
0.105 0466 259USDINVESCO LTD190
0.157 2877 553USDIQVIA HOLDINGS INC73
0.094 4464 014USDIRON MOUNTAIN INC127
0.094 6934 502USDJACK HENRY & ASSOCIATES INC36
0.104 8244 305USDJAZZ PHARMACEUTICALS PLC28
0.115 6966 368USDJM SMUCKER CO53
0.2914 48415 726USDJOHNSON CONTROLS INTERNATIONAL PLC433
0.073 4863 710USDJONES LANG LASALLE INC21
0.105 0865 273USDKANSAS CITY SOUTHERN48
0.178 4547 791USDKELLOGG CO121
0.199 69210 390USDKEYCORP496
0.105 1955 169USDKEYSIGHT TECHNOLOGIES INC88
0.3417 27617 776USDKIMBERLY-CLARK CORP164
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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)

0.3316 39815 479USDKINDER MORGAN928
0.115 7595 035USDKOHL’S CORP79
0.3617 90417 663USDKRAFT HEINZ CO285
0.084 1313 798USDL BRANDS INC112
0.178 6178 139USDLABORATORY CORP OF AMERICA HOLDINGS48
0.2613 13717 045USDLAM RESEARCH CORP76
0.062 7682 807USDLEGGETT & PLATT INC62
0.147 0358 022USDLENNAR CORP134
0.073 4033 592USDLENNOX INTERNATIONAL INC17
0.083 7864 351USDLIBERTY BROADBAND CORP50
0.052 5342 970USDLIBERTY GLOBAL PLC - A92
0.146 8398 034USDLIBERTY GLOBAL PLC - C257
0.063 0592 734USDLIBERTY PROPERTY TRUST69
0.136 3507 874USDLINCOLN NATIONAL CORP102
0.073 3032 930USDLIVE NATION ENTERTAINMENT INC68
0.094 6265 728USDLKQ CORP145
0.136 3256 758USDLOEWS CORP131
0.7437 08133 847USDLOWE’S COS INC388
0.125 8683 793USDLULULEMON ATHLETICA INC47
0.3417 24617 460USDLYONDELLBASELL INDUSTRIES NV - A157
0.147 1167 635USDL3 TECHNOLOGIES INC37
0.115 3154 073USDMACY’S INC142
0.052 6683 756USDMANPOWERGROUP INC31
0.178 2816 479USDMARATHON OIL CORP397
0.3617 97719 934USDMARRIOTT INTERNATIONAL INC/MD - A142
0.3919 42720 024USDMARSH & MCLENNAN COS INC237
0.136 4775 995USDMARTIN MARIETTA MATERIALS INC29
0.094 4814 502USDMARVELL TECHNOLOGY GROUP LTD209
0.115 4636 066USDMASCO CORP146
0.052 6442 061USDMATTEL INC161
0.157 6847 683USDMAXIM INTEGRATED PRODUCTS INC131
0.136 6176 101USDMCCORMICK & CO INC/MD57
0.125 9795 817USDMERCADOLIBRE INC20
0.146 9447 277USDMETTLER-TOLEDO INTERNATIONAL INC12
0.094 7294 491USDMICHAEL KORS HOLDINGS LTD71
6.73337 149316 136USDMICROSOFT CORP3 419
0.115 3364 742USDMID-AMERICA APARTMENT COMMUNITIES INC53
0.052 7153 335USDMIDDLEBY CORP26
0.136 4287 413USDMOHAWK INDUSTRIES INC30
0.2713 64513 365USDMOODY’S CORP80
0.104 7974 346USDMOSAIC CO171
0.2311 40012 654USDM&T BANK CORP67
0.104 9294 960USDNASDAQ INC54
0.157 7256 771USDNATIONAL OILWELL VARCO INC178
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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)

0.073 6626 020USDNEKTAR THERAPEUTICS75
1.5879 46064 245USDNETFLIX INC203
0.052 5173 210USDNEW YORK COMMUNITY BANCORP INC228
0.125 9066 139USDNEWELL BRANDS INC229
0.062 8132 306USDNEWFIELD EXPLORATION CO93
0.199 3909 694USDNEWMONT MINING CORP249
0.105 1655 417USDNIELSEN HOLDINGS PLC167
0.084 1523 680USDNISOURCE INC158
0.168 0447 103USDNOBLE ENERGY INC228
0.062 7962 576USDNORDSTROM INC54
0.4020 06618 537USDNORFOLK SOUTHERN CORP133
0.2110 28910 695USDNORTHERN TRUST CORP100
0.094 7255 417USDNORWEGIAN CRUISE LINE HOLDINGS LTD100
0.199 3139 725USDNUCOR CORP149
1.2763 72666 850USDNVIDIA CORP269
0.125 9415 981USDNVR INC2
0.6029 95723 639USDOCCIDENTAL PETROLEUM CORP358
0.073 2752 956USDOGE ENERGY CORP93
0.168 2377 824USDOMNICOM GROUP INC108
0.2713 40711 279USDONEOK INC192
1.2763 93168 214USDORACLE CORP1 451
0.073 2953 287USDOWENS CORNING52
0.2010 22311 025USDPACCAR INC165
0.199 66311 269USDPARKER-HANNIFIN CORP62
0.2110 3219 898USDPAYCHEX INC - AK9420151
0.073 4083 535USDPENTAIR PLC81
0.062 9313 182USDPEOPLE’S UNITED FINANCIAL INC162
1.4472 29072 200USDPEPSICO INC664
0.094 5935 160USDPERRIGO CO PLC63
0.084 1894 053USDPINNACLE WEST CAPITAL CORP52
0.3015 13914 024USDPIONEER NATURAL RESOURCES CO80
0.6029 85735 115USDPNC FINANCIAL SERVICES GROUP INC221
0.2412 13613 325USDPPG INDUSTRIES INC117
0.189 2508 820USDPPL CORP324
0.4221 19220 318USDPRAXAIR INC134
0.147 1488 397USDPRINCIPAL FINANCIAL GROUP INC135
1.8391 95590 748USDPROCTER & GAMBLE CO1 178
0.3216 08916 867USDPROGRESSIVE CORP - AL4288272
0.3316 35715 590USDPROLOGIS INC249
0.3718 42121 442USDPRUDENTIAL FINANCIAL INC197
0.2512 77711 420USDPUBLIC SERVICE ENTERPRISE GROUP INC236
0.115 3905 148USDPVH CORP36
0.146 9266 529USDQUEST DIAGNOSTICS INC63
0.115 4505 908USDRAYMOND JAMES FINANCIAL INC61
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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)

0.199 33510 253USDREGIONS FINANCIAL CORP525
0.084 0044 847USDREINSURANCE GROUP OF AMERICA INC30
0.146 9406 588USDRESMED INC67
0.083 7763 460USDROBERT HALF INTERNATIONAL INC58
0.209 97410 883USDROCKWELL AUTOMATION INC60
0.2110 37010 477USDROCKWELL COLLINS INC77
0.052 4192 383USDROLLINS INC46
0.2613 24413 913USDROPER TECHNOLOGIES INC48
0.3015 17013 847USDROSS STORES INC179
0.178 2889 864USDROYAL CARIBBEAN CRUISES LTD80
0.8743 78439 059USDSALESFORCE.COM INC321
0.188 9169 023USDSBA COMMUNICATIONS CORP54
0.052 4272 357USDSCANA CORP63
0.8643 36843 817USDSCHLUMBERGER LTD647
0.073 3113 347USDSEALED AIR CORP78
0.083 8064 269USDSENSATA TECHNOLOGIES HOLDING PLC80
0.073 3253 986USDSIGNATURE BANK/NEW YORK NY26
0.104 9764 682USDSIRIUS XM HOLDINGS INC735
0.168 2158 382USDSKYWORKS SOLUTIONS INC85
0.094 3394 096USDSNAP-ON INC27
0.4321 81220 676USDSOUTHERN CO471
0.073 5113 987USDSOUTHWEST AIRLINES CO69
0.4824 26323 063USDS&P GLOBAL INC119
0.094 6394 574USDSPIRIT AEROSYSTEMS HOLDINGS INC - A54
0.136 5417 186USDSPLUNK INC66
0.042 0351 930USDSPRINT CORP374
0.199 56211 537USDSTANLEY BLACK & DECKER INC72
0.6432 09438 411USDSTARBUCKS CORP657
0.3216 01118 356USDSTATE STREET CORP172
0.2914 45815 509USDSUNTRUST BANKS INC219
0.147 2196 626USDSVB FINANCIAL GROUP25
0.2613 23412 834USDT ROWE PRICE GROUP INC114
0.126 2127 045USDTAPESTRY INC133
0.105 0484 960USDTARGA RESOURCES CORP102
0.157 2848 153USDTD AMERITRADE HOLDING CORP133
0.2914 77017 168USDTE CONNECTIVITY LTD164
0.136 5706 316USDTECHNIPFMC PLC207
0.4020 23418 675USDTESLA INC59
1.0150 71549 961USDTEXAS INSTRUMENTS INC460
0.146 8435 046USDTIFFANY & CO52
0.5628 17324 523USDTJX COS INC296
0.052 5153 060USDTOLL BROTHERS INC68
0.094 4363 588USDTRACTOR SUPPLY CO58
0.157 5936 805USDTRANSDIGM GROUP INC22
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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)

0.3115 53717 914USDTRAVELERS COS INC127
0.083 8094 341USDTRIMBLE INC116
0.062 7862 080USDTRIPADVISOR INC50
0.094 6934 406USDUDR INC125
0.136 3035 751USDULTA BEAUTY INC27
0.041 8551 238USDUNDER ARMOUR INC88
0.041 9561 388USDUNDER ARMOUR INC - A87
1.0452 13850 979USDUNION PACIFIC CORP368
0.6834 20634 654USDUNITED PARCEL SERVICE INC - B322
0.115 7577 304USDUNITED RENTALS INC39
0.052 2632 181USDUNITED THERAPEUTICS CORP20
0.105 2104 364USDVAIL RESORTS INC19
0.4522 38819 274USDVALERO ENERGY CORP202
0.104 8905 307USDVARIAN MEDICAL SYSTEMS INC43
0.084 1504 120USDVEEVA SYSTEMS INC54
0.115 6345 109USDVERISIGN INC41
0.167 8587 756USDVERISK ANALYTICS INC - A73
0.4020 22520 262USDVERTEX PHARMACEUTICALS INC119
2.22111 523110 066USDVISA INC842
0.104 9974 228USDVMWARE INC - A34
0.073 7604 274USDVOYA FINANCIAL INC80
0.168 0027 118USDVULCAN MATERIALS CO62
0.062 9263 446USDWABCO HOLDINGS INC25
0.083 9433 260USDWABTEC CORP/DE40
0.4723 64626 109USDWALGREENS BOOTS ALLIANCE INC394
0.189 2599 023USDWASTE CONNECTIONS INC123
0.3316 51217 442USDWASTE MANAGEMENT INC203
0.147 1637 802USDWATERS CORP37
0.199 5049 010USDWEC ENERGY GROUP INC147
0.2210 8459 074USDWELLTOWER INC173
0.094 3714 231USDWESTERN UNION CO215
0.146 7857 716USDWESTROCK CO119
0.2612 87012 489USDWEYERHAEUSER CO353
0.094 3874 747USDWHIRLPOOL CORP30
0.199 3999 791USDWILLIS TOWERS WATSON PLC62
0.157 7528 540USDWORKDAY INC64
0.146 7856 280USDWW GRAINGER INC22
0.2210 82610 537USDXCEL ENERGY INC237
0.052 5683 287USDXEROX CORP107
0.157 7668 105USDXILINX INC119
0.136 7146 647USDXL GROUP LTD120
0.115 6606 665USDXYLEM INC/NY84
0.073 6123 504USDZAYO GROUP HOLDINGS INC99
0.104 8475 069USDZIONS BANCORPORATION92
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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)

0.3919 33819 091USDZOETIS INC227

99.014 964 9444 990 896Total Shares

4 990 896 4 964 944 99.01
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

4 990 896 4 964 944 99.01Total Investments
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18.97Software & Computer Services 91.13United States of America
9.61Financial Services 2.25Ireland
8.85Technology Hardware & Equipment 0.96United Kingdom
6.61Pharmaceuticals & Biotechnology 0.91Switzerland
5.52Banks 0.89Australia
3.89Personal Goods 0.86Curacao
3.30Beverages 0.82Bermuda
3.21General Retailers 0.34Netherlands
3.17Nonlife Insurance 0.23Jersey
3.10Health Care Equipment & Services 0.18Canada
3.05Real Estate Investment Trusts 0.17Liberia
2.95Industrial Transportation 0.12Sweden
2.79Support Services 0.09British Virgin Islands
2.52Oil & Gas Producers 0.06India
2.16Industrial Engineering 99.01
1.89Travel, Leisure & Catering
1.80Construction & Materials
1.77Electricity
1.51Chemicals
1.45Oil Equipment, Services & Distribution
1.36Electronic & Electrical Equipment
1.24General Industrials
1.18Life Insurance
1.17Automobiles & Parts
1.02Food Producers
0.85Alternative Energy
0.75Household Goods & Home Construction
0.71Gas, Water & Multiutilities
0.61Food & Drug Retailers
0.56Media
0.45Aerospace & Defense
0.37Mining
0.19Forestry & Paper
0.17Fixed Line Telecommunications
0.15Leisure Goods
0.07Real Estate Investment & Services
0.04Mobile Telecommunications

99.01

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

Shares

0.2222 23523 871CHFABB LTD-NOM1 017
0.8181 16185 931USDABBVIE INC876
0.099 4088 766USDABIOMED INC23
0.066 0456 877EURABN AMRO GROUP NV233
0.5555 62151 130USDACCENTURE PLC - A340
0.055 1025 773EURACCOR SA104
0.032 6653 097USDACUITY BRANDS INC23
0.055 3266 318CHFADECCO GROUP AG - REG90
0.6566 07359 793USDADOBE SYSTEMS INC271
0.055 5644 580USDADVANCE AUTO PARTS INC41
0.065 9196 636EURAEGON NV987
0.077 2115 805JPYAEON CO LTD337
0.011 3231 425JPYAEON FINANCIAL SERVICE CO LTD62
0.054 9083 960USDAES CORP/VA366
0.1818 49919 079USDAFLAC INC430
0.022 1862 264USDAGCO CORP36
0.055 2475 269EURAGEAS NV104
0.1111 00812 010USDAGILENT TECHNOLOGIES INC178
0.065 8655 142CADAGNICO EAGLE MINES LTD128
0.5758 25257 079HKDAIA GROUP LTD -H-6 662
0.2929 67628 948EURAIR LIQUIDE SA236
0.1918 84319 504USDAIR PRODUCTS & CHEMICALS INC121
0.044 0584 771JPYAISIN SEIKI CO LTD89
0.054 7694 476JPYAJINOMOTO CO INC252
0.022 2142 192NOKAKER BP ASA60
0.1211 89913 280EURAKZO NOBEL NV-CVA - CVA139
0.065 8485 835USDALBEMARLE CORP62
0.1414 37010 925USDALIGN TECHNOLOGY INC42
0.1010 33310 561CADALIMENTATION COUCHE-TARD INC - B238
0.033 5405 095USDALKERMES PLC86
0.044 0234 399USDALLEGION PLC52
0.055 4595 138USDALLIANT ENERGY CORP129
0.5050 22355 293EURALLIANZ SE-NOM - REG243
0.1817 88918 551USDALLSTATE CORP196
0.066 3056 355USDALLY FINANCIAL INC240
1.92194 122182 547USDALPHABET INC174
0.022 0021 826CADALTAGAS LTD97
0.1919 10017 853EURAMADEUS IT GROUP SA - A242
0.076 8036 914AUDAMCOR LTD/AUSTRALIA639
0.021 7811 683USDAMERCO5
0.3939 49436 838USDAMERICAN EXPRESS CO403
0.044 4014 583USDAMERICAN FINANCIAL GROUP INC/OH41
0.2626 40427 295USDAMERICAN INTERNATIONAL GROUP INC498
0.3535 03334 769USDAMERICAN TOWER CORP243
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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)

0.088 4537 935USDAMERICAN WATER WORKS CO INC99
0.1111 33012 236USDAMERIPRISE FINANCIAL INC81
0.087 6747 650USDAMERISOURCEBERGEN CORP90
0.6868 66765 449USDAMGEN INC372
0.044 2356 502AUDAMP LTD1 610
0.022 3512 483JPYANA HOLDINGS INC64
0.1919 56819 825USDANALOG DEVICES INC204
0.022 4342 263USDANTERO RESOURCES CORP114
0.032 8622 934GBPANTOFAGASTA PLC219
0.054 7915 223USDAO SMITH CORP81
0.1818 65518 946USDAON PLC136
0.054 7383 914AUDAPA GROUP651
0.109 8187 829USDAPACHE CORP210
0.2626 79034 093USDAPPLIED MATERIALS INC580
0.1313 47012 328USDAPTIV PLC147
0.055 0465 411USDARAMARK136
0.022 0342 050CADARC RESOURCES LTD197
0.065 9546 085USDARCH CAPITAL GROUP LTD225
0.044 4995 028EURARKEMA SA38
0.076 5936 926USDARTHUR J GALLAGHER & CO101
0.032 6582 785SGDASCENDAS REAL ESTATE INVESTMENT TRUST1 373
0.022 1242 196HKDASM PACIFIC TECHNOLOGY LTD168
0.4444 77847 015EURASML HOLDING NV226
0.1211 86511 807SEKASSA ABLOY AB556
0.1110 83812 404EURASSICURAZIONI GENERALI SPA646
0.033 1052 684USDASSURANT INC30
0.1616 52916 527JPYASTELLAS PHARMA INC1 084
0.055 0914 735AUDASX LTD107
0.1110 78712 166SEKATLAS COPCO AB370
0.065 6666 214SEKATLAS COPCO AB - B216
0.055 4994 967USDATMOS ENERGY CORP61
0.077 1007 053EURATOS SE52
0.022 4282 347NZDAUCKLAND INTERNATIONAL AIRPORT LTD529
0.033 5423 648AUDAURIZON HOLDINGS LTD1 107
0.011 1821 302AUDAUSNET SERVICES997
0.1615 99316 021USDAUTODESK INC122
0.076 8757 081USDAUTOLIV INC48
0.055 0035 190USDAVERY DENNISON CORP49
0.1514 73215 721GBPAVIVA PLC2 214
0.2626 25428 684EURAXA SA1 070
0.043 6683 655USDAXALTA COATING SYSTEMS LTD121
0.021 9532 245EURAXEL SPRINGER27
0.032 5592 608USDAXIS CAPITAL HOLDINGS LTD46
0.087 6966 977USDBAKER HUGHES A GE CO233
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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)

0.2626 09029 185EURBANCO BILBAO VIZCAYA ARGENTARIA SA3 679
0.055 2046 222EURBANCO DE SABADELL SA3 105
0.4747 73257 093EURBANCO SANTANDER SA8 903
0.043 9964 163ILSBANK HAPOALIM BM591
0.054 7384 943ILSBANK LEUMI LE-ISRAEL BM803
0.2727 50126 991CADBANK OF MONTREAL356
0.3030 03928 975USDBANK OF NEW YORK MELLON CORP557
0.032 5613 073EURBANKIA SA684
0.043 6433 848EURBANKINTER374
0.043 8174 110GBPBARRATT DEVELOPMENTS PLC561
0.2121 63922 441USDBB&T CORP429
0.3535 21531 348USDBECTON DICKINSON AND CO147
0.066 3586 028EURBEIERSDORF56
0.022 1382 167AUDBENDIGO & ADELAIDE BANK LTD267
0.043 5983 791GBPBERKELEY GROUP HOLDINGS72
0.1110 8149 751USDBEST BUY CO INC145
0.3333 95831 790USDBIOGEN INC117
0.099 1377 878USDBIOMARIN PHARMACEUTICAL INC97
0.022 0701 820EURBIOMERIEUX23
0.032 6893 575CADBLACKBERRY LTD279
0.3333 43636 103USDBLACKROCK INC67
0.043 9153 715AUDBLUESCOPE STEEL LTD307
0.099 61710 403HKDBOC HONG KONG HOLDINGS LTD2 042
0.054 9055 315SEKBOLIDEN AB151
0.5454 73157 073USDBOOKING HOLDINGS INC27
0.033 1223 740AUDBORAL LTD647
0.055 0505 831USDBORGWARNER INC117
0.1110 66110 390USDBOSTON PROPERTIES INC85
0.055 2145 965EURBOUYGUES SA121
0.065 7616 733AUDBRAMBLES LTD878
0.054 7365 031EURBRENNTAG AG85
0.1313 14414 476JPYBRIDGESTONE CORP336
0.054 5704 660GBPBRITISH LAND CO PLC515
0.1918 89218 020CADBROOKFIELD ASSET MANAGEMENT INC466
0.1313 38012 686GBPBT GROUP PLC4 653
0.065 6665 287GBPBUNZL187
0.066 5875 392GBPBURBERRY GROUP PLC231
0.066 2035 970USDCA INC174
0.076 7565 833USDCADENCE DESIGN SYSTEMS INC156
0.033 0932 642CADCAE INC149
0.021 6541 486JPYCALBEE INC44
0.033 4623 538AUDCALTEX AUSTRALIA LTD144
0.044 0544 210USDCAMPBELL SOUP CO100
0.2121 03921 718CADCANADIAN IMPERIAL BANK OF COMMERCE242
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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)

0.3333 43329 390CADCANADIAN NATIONAL RAILWAY CO409
0.054 5664 573CADCANADIAN TIRE CORP LTD - A35
0.1818 09520 481JPYCANON INC552
0.1211 83611 572EURCAP GEMINI SE88
0.2424 72125 461USDCAPITAL ONE FINANCIAL CORP269
0.021 6961 924SGDCAPITALAND COMMERCIAL TRUST1 393
0.033 2793 909SGDCAPITALAND LTD1 415
0.022 0802 141SGDCAPITALAND MALL TRUST1 370
0.088 49611 112USDCARDINAL HEALTH INC174
0.077 2876 004USDCARMAX INC100
0.011 2031 475EURCASINO GUICHARD PERRACHON SA31
0.021 7411 644JPYCASIO COMPUTER CO LTD107
0.4444 77148 575USDCATERPILLAR INC330
0.088 4988 271USDCBRE GROUP INC178
0.044 0184 064CADCCL INDUSTRIES INC82
0.088 3307 529USDCELANESE CORP - A75
0.3332 95936 062USDCELGENE CORP415
0.066 0084 871CADCENOVUS ENERGY INC579
0.1413 80011 761USDCENTENE CORP112
0.066 2906 068USDCENTERPOINT ENERGY INC227
0.109 8988 387USDCENTURYLINK INC531
0.109 9259 540USDCERNER CORP166
0.098 9308 054CADCGI GROUP INC - A141
0.066 5257 227USDCH ROBINSON WORLDWIDE INC78
0.3434 18635 865USDCHARLES SCHWAB CORP669
0.077 2365 776USDCHENIERE ENERGY INC111
0.055 0804 725DKKCHR HANSEN HOLDING A/S55
0.3232 51735 236USDCHUBB LTD256
0.066 5046 578JPYCHUGAI PHARMACEUTICAL CO LTD124
0.021 9912 017JPYCHUGOKU ELECTRIC POWER CO INC154
0.077 1776 338USDCHURCH & DWIGHT CO INC135
0.032 7303 339CADCI FINANCIAL CORP152
0.2424 39826 158CHFCIE FINANCIERE RICHEMONT SA - REG288
0.2222 77322 156USDCIGNA CORP134
0.055 3924 995USDCIMAREX ENERGY CO53
0.099 2548 156USDCINTAS CORP50
1.14114 373113 522USDCISCO SYSTEMS INC2 658
0.033 2263 322USDCIT GROUP INC64
0.1010 46411 554USDCITIZENS FINANCIAL GROUP INC269
0.087 8636 999USDCITRIX SYSTEMS INC75
0.021 8122 263SGDCITY DEVELOPMENTS LTD226
0.032 6392 661CHFCLARIANT AG - REG110
0.099 6038 911USDCLOROX CO71
0.109 7589 506HKDCLP HOLDINGS LTD906
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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)

0.3030 81730 127USDCME GROUP INC188
0.077 3766 856USDCMS ENERGY CORP156
0.066 0227 098EURCNH INDUSTRIAL NV567
0.022 1622 411EURCNP ASSURANCES95
0.021 9031 903AUDCOCA-COLA AMATIL LTD280
0.9898 07195 579USDCOCA-COLA CO2 236
0.054 9174 885USDCOCA-COLA EUROPEAN PARTNERS PLC121
0.043 7093 874GBPCOCA-COLA HBC AG111
0.054 7334 573AUDCOCHLEAR LTD32
0.2929 74831 588USDCOLGATE-PALMOLIVE CO459
0.021 9401 842EURCOLRUYT34
0.098 7289 097USDCOMERICA INC96
0.022 0582 191SGDCOMFORTDELGRO CORP LTD1 194
0.055 3017 614EURCOMMERZBANK AG553
0.033 0964 204USDCOMMSCOPE HOLDING CO INC106
0.1818 67618 344GBPCOMPASS GROUP PLC874
0.033 4723 485AUDCOMPUTERSHARE LTD255
0.033 0753 408JPYCONCORDIA FINANCIAL GROUP LTD604
0.022 1262 100GBPCONVATEC GROUP PLC758
0.066 3576 069USDCOOPER COS INC27
0.066 5046 305USDCOPART INC115
0.099 45810 722EURCOVESTRO AG106
0.022 1852 289EURCOVIVIO21
0.088 3848 606EURCREDIT AGRICOLE SA628
0.022 2252 170CADCRESCENT POINT ENERGY CORP303
0.1616 40615 595EURCRH PLC463
0.054 6284 623GBPCRODA INTERNATIONAL PLC73
0.2424 26023 434USDCROWN CASTLE INTERNATIONAL CORP225
0.3535 58035 155AUDCSL LTD250
0.2929 65825 710USDCSX CORP465
0.1111 57113 707USDCUMMINS INC87
0.021 6051 665JPYDAICEL CORP145
0.022 4552 912JPYDAIFUKU CO LTD56
0.1211 97310 965JPYDAIICHI SANKYO CO LTD313
0.1616 41315 429JPYDAIKIN INDUSTRIES LTD137
0.1010 63611 846JPYDAIWA HOUSE INDUSTRY CO LTD312
0.2424 44326 592EURDANONE333
0.077 2805 844USDDARDEN RESTAURANTS INC68
0.1919 32121 097SGDDBS GROUP HOLDINGS LTD990
0.044 4604 569GBPDCC PLC49
0.2323 62625 580USDDEERE & CO169
0.054 9045 412USDDELTA AIR LINES INC99
0.011 0881 052JPYDENA CO LTD58
0.1211 77513 457JPYDENSO CORP241
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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)

0.065 6036 740USDDENTSPLY SIRONA INC128
0.1414 12714 574EURDEUTSCHE BOERSE AG106
0.1312 7489 494USDDEVON ENERGY CORP290
0.044 0254 025AUDDEXUS561
0.1413 80014 090USDDISCOVER FINANCIAL SERVICES196
0.022 3651 851USDDISCOVERY COMMUNICATIONS INC - A86
0.044 2843 340USDDISCOVERY COMMUNICATIONS INC - C168
0.1010 53510 488NOKDNB NOR ASA539
0.2424 47724 358USDDOMINION ENERGY INC359
0.033 1223 668JPYDON QUIJOTE HOLDINGS CO LTD65
0.066 2226 791USDDOVER CORP85
0.1212 07811 684USDDR PEPPER SNAPPLE GROUP INC99
0.1010 25910 147USDDTE ENERGY CO99
0.022 2912 352CHFDUFRY AG - REG18
0.1312 81714 171USDDXC TECHNOLOGY CO159
0.1616 29215 635JPYEAST JAPAN RAILWAY CO170
0.055 2165 038USDEAST WEST BANCORP INC80
0.021 9441 978GBPEASYJET PLC88
0.1818 23719 381USDEATON CORP PLC244
0.2020 06719 179USDECOLAB INC143
0.1111 45211 389USDEDISON INTERNATIONAL181
0.065 6055 157EUREDP - ENERGIAS DE PORTUGAL SA1 412
0.1716 88615 927USDEDWARDS LIFESCIENCES CORP116
0.054 6784 928EUREIFFAGE SA43
0.109 7938 935JPYEISAI CO LTD139
0.033 0334 275SEKELECTROLUX AB133
0.043 6593 441EURELISA OYJ79
0.011 041999CADEMERA INC32
0.021 9461 898CADEMPIRE CO LTD97
0.033 2053 141CHFEMS-CHEMIE HOLDING AG5
0.043 6843 288EURENAGAS SA126
0.077 0486 397CADENCANA CORP540
0.043 8833 725EURENDESA SA176
0.088 0567 137USDEQT CORP146
0.1918 91518 374USDEQUINIX INC44
0.1717 04614 925NOKEQUINOR ASA642
0.076 9298 378EURERSTE GROUP BANK166
0.1616 23315 366EURESSILOR INTERNATIONAL CIE GENERALE D’OPTIQUE SA115
0.088 3088 921SEKESSITY AB336
0.1717 69417 918USDESTEE LAUDER COS INC - A124
0.099 0528 136USDE*TRADE FINANCIAL CORP148
0.021 8962 221EUREURAZEO SA25
0.033 3373 402EUREUROFINS SCIENTIFIC SE6
0.022 0122 005EUREUTELSAT COMMUNICATIONS SA97
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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)

0.1010 31510 122USDEVERSOURCE ENERGY176
0.033 0823 136EUREVONIK INDUSTRIES AG90
0.044 0424 308EUREXOR NV60
0.088 2938 351USDEXPEDIA GROUP INC69
0.077 1646 122USDEXPEDITORS INTERNATIONAL OF WASHINGTON INC98
0.2121 25722 918JPYFANUC CORP107
0.087 7018 845USDFASTENAL CO160
0.055 0624 561USDFEDERAL REALTY INVESTMENT TRUST40
0.1010 55510 134GBPFERGUSON PLC130
0.099 2498 295EURFERRARI NV68
0.1919 40317 846USDFIDELITY NATIONAL INFORMATION SERVICES INC183
0.1110 99212 371USDFIFTH THIRD BANCORP383
0.011 3821 395CADFIRST CAPITAL REALTY INC88
0.065 6255 258CADFIRST QUANTUM MINERALS LTD382
0.088 6148 193USDFIRST REPUBLIC BANK/CA89
0.022 2162 092NZDFLETCHER BUILDING LTD471
0.011 4581 384AUDFLIGHT CENTRE TRAVEL GROUP LTD31
0.032 9093 115USDFLOWSERVE CORP72
0.032 7863 048AUDFORTESCUE METALS GROUP LTD859
0.077 4117 766CADFORTIS INC/CANADA232
0.1313 34013 284USDFORTIVE CORP173
0.044 5105 014USDFORTUNE BRANDS HOME & SECURITY INC84
0.077 5137 007CADFRANCO-NEVADA CORP103
0.065 9296 895USDFRANKLIN RESOURCES INC185
0.1212 00211 970EURFRESENIUS MEDICAL CARE AG & CO119
0.1818 55617 566EURFRESENIUS SE & CO KGAA231
0.021 8421 994GBPFRESNILLO PLC122
0.022 1552 202ILSFRUTAROM INDUSTRIES LTD22
0.021 8742 125EURFUCHS PETROLUB SE - PFD38
0.055 2835 223EURGALP ENERGIA SGPS SA277
0.043 7823 617USDGARMIN LTD62
0.088 5788 663CHFGEBERIT AG-NOM - REG20
0.044 1834 383EURGECINA SA25
0.055 2476 985DKKGENMAB A/S34
0.077 5277 214USDGENUINE PARTS CO82
0.033 5383 490EURGETLINK - REG258
0.033 4063 494CADGILDAN ACTIVEWEAR INC121
0.5151 21754 627USDGILEAD SCIENCES INC723
0.1111 34011 331CHFGIVAUDAN SA - REG5
0.109 8119 993USDGLOBAL PAYMENTS INC88
0.066 3545 760AUDGOODMAN GROUP894
0.043 7203 650AUDGPT GROUP995
0.044 0294 217CADGREAT-WEST LIFECO INC164
0.054 9664 551EURGRIFOLS SA165
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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)

0.032 6702 079DKKH LUNDBECK A/S38
0.022 0711 809JPYHAKUHODO DY HOLDINGS INC129
0.033 0363 442GBPHAMMERSON PLC440
0.044 4703 774USDHANESBRANDS INC203
0.1010 55310 077HKDHANG SENG BANK LTD422
0.055 0684 648JPYHANKYU HANSHIN HOLDINGS INC126
0.044 1154 160EURHANNOVER RUECK SE - REG33
0.043 9563 960USDHARLEY-DAVIDSON INC94
0.01753880AUDHARVEY NORMAN HOLDINGS LTD307
0.066 0005 509USDHASBRO INC65
0.1615 80015 351USDHCA HEALTHCARE INC154
0.044 2463 760USDHD SUPPLY HOLDINGS INC99
0.021 5661 452AUDHEALTHSCOPE LTD959
0.076 9018 050EURHEIDELBERGCEMENT AG82
0.066 3397 156EURHENKEL AG & CO KGAA57
0.1212 52912 762EURHENKEL KGAA VZ PFD - PFD98
0.077 2237 438SEKHENNES & MAURITZ AB - B484
0.066 1745 604USDHENRY SCHEIN INC85
0.1010 4357 816USDHESS CORP156
0.1212 63815 847USDHEWLETT PACKARD ENTERPRISE CO865
0.1212 42812 809USDHILTON WORLDWIDE HOLDINGS INC157
0.021 5271 852JPYHINO MOTORS LTD143
0.022 2312 348JPYHIROSE ELECTRIC CO LTD18
0.011 1501 288JPYHITACHI CHEMICAL CO LTD57
0.021 9182 383JPYHITACHI CONSTRUCTION MACHINERY CO LTD59
0.021 5511 812JPYHITACHI HIGH-TECHNOLOGIES CORP38
0.011 2251 432JPYHITACHI METALS LTD118
0.066 0825 837USDHOLOGIC INC153
0.109 7509 613HKDHONG KONG & CHINA GAS CO LTD5 093
0.1919 55321 815HKDHONG KONG EXCHANGES & CLEARING LTD650
0.065 9915 265USDHORMEL FOODS CORP161
0.033 0362 717JPYHOSHIZAKI CORP30
0.098 6397 544USDHOST HOTELS & RESORTS INC410
0.2020 48920 287USDHP INC903
0.032 6422 922USDH&R BLOCK INC116
0.021 7621 809JPYHULIC CO LTD165
0.2222 62020 195USDHUMANA INC76
0.098 9749 305USDHUNTINGTON BANCSHARES INC/OH608
0.022 1952 316SEKHUSQVARNA AB - B231
0.021 9321 779HKDHYSAN DEVELOPMENT CO LTD346
0.2424 72522 800EURIBERDROLA SA3 197
0.011 3511 555SEKICA GRUPPEN AB44
0.021 6881 731EURICADE18
0.065 7326 078USDIDEX CORP42
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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)

0.1010 4619 306USDIDEXX LABORATORIES INC48
0.011 3331 393CADIGM FINANCIAL INC46
0.1111 45310 605USDIHS MARKIT LTD222
0.2323 55227 668USDILLINOIS TOOL WORKS INC170
0.2222 62219 520USDILLUMINA INC81
0.021 6171 944EURIMERYS SA20
0.055 3824 330CADIMPERIAL OIL LTD162
0.076 6338 434USDINCYTE CORP99
0.2020 56618 980EURINDITEX602
0.022 2762 425CADINDUSTRIAL ALLIANCE INSURANCE & FINANCIAL SERVICES INC59
0.021 7862 108SEKINDUSTRIVARDEN AB - C92
0.3030 86035 863EURING GROUP NV2 144
0.032 9672 610EURINGENICO GROUP SA33
0.1212 38311 879USDINGERSOLL-RAND PLC138
0.044 4285 140USDINGREDION INC40
0.065 8637 019JPYINPEX CORP565
0.088 2317 755AUDINSURANCE AUSTRALIA GROUP LTD1 306
0.055 4585 765CADINTACT FINANCIAL CORP77
1.28128 350131 235USDINTEL CORP2 582
0.043 9343 965CADINTER PIPELINE LTD210
0.2323 61022 756USDINTERCONTINENTAL EXCHANGE INC321
0.066 2326 212GBPINTERCONTINENTAL HOTELS GROUP PLC100
0.7070 96877 105USDINTERNATIONAL BUSINESS MACHINES CORP508
0.055 4545 863USDINTERNATIONAL FLAVORS & FRAGRANCES INC44
0.1111 30111 156USDINTERNATIONAL PAPER CO217
0.055 0404 779USDINTERPUBLIC GROUP OF COS INC215
0.076 7166 053GBPINTERTEK GROUP PLC89
0.2121 59326 545EURINTESA SANPAOLO SPA7 438
0.021 5681 920EURINTESA SANPAOLO SPA - RNC517
0.2727 37723 427USDINTUIT INC134
0.065 9767 077USDINVESCO LTD225
0.032 6352 912GBPINVESTEC PLC371
0.1010 23810 390SEKINVESTOR AB - B251
0.033 2943 183EURIPSEN SA21
0.088 5858 746USDIQVIA HOLDINGS INC86
0.055 2164 714USDIRON MOUNTAIN INC149
0.033 1623 296DKKISS A/S92
0.044 0394 646JPYISUZU MOTORS LTD304
0.054 6154 099GBPITV PLC2 009
0.021 9342 189JPYJ FRONT RETAILING CO LTD127
0.065 6055 378USDJACK HENRY & ASSOCIATES INC43
0.055 2235 035JPYJAPAN EXCHANGE GROUP INC281
0.021 8021 966JPYJAPAN RETAIL FUND INVESTMENT CORP1
0.011 2841 421SGDJARDINE CYCLE & CARRIAGE LTD55
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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)

0.065 6864 972USDJAZZ PHARMACEUTICALS PLC33
0.011 3721 274EURJCDECAUX SA41
0.022 0082 510EURJERONIMO MARTINS SGPS SA139
0.055 1285 617JPYJFE HOLDINGS INC271
0.076 7717 463USDJM SMUCKER CO63
0.1717 16018 212USDJOHNSON CONTROLS INTERNATIONAL PLC513
0.055 1604 721GBPJOHNSON MATTHEY PLC108
0.044 1504 321USDJONES LANG LASALLE INC25
0.043 8424 651JPYKAJIMA CORP496
0.011 2101 315JPYKANEKA CORP135
0.022 0372 325JPYKANSAI PAINT CO LTD98
0.066 1466 282USDKANSAS CITY SOUTHERN58
0.2120 82719 170JPYKAO CORP273
0.022 2992 586JPYKAWASAKI HEAVY INDUSTRIES LTD78
0.1110 73111 973EURKBC GROUP NV139
0.2727 33725 673JPYKDDI CORP999
0.032 7582 439JPYKEIO CORP57
0.109 9919 208USDKELLOGG CO143
0.099 2068 524EURKERRY GROUP PLC88
0.1111 43111 682USDKEYCORP585
0.033 1152 845CADKEYERA CORP112
0.066 0806 050USDKEYSIGHT TECHNOLOGIES INC103
0.044 0883 234JPYKIKKOMAN CORP81
0.2020 33120 720USDKIMBERLY-CLARK CORP193
0.1919 34918 265USDKINDER MORGAN1 095
0.054 6744 920GBPKINGFISHER1 192
0.044 4604 645SEKKINNEVIK AB130
0.032 5892 482CADKINROSS GOLD CORP688
0.043 8773 717JPYKINTETSU GROUP HOLDINGS CO LTD95
0.022 3332 388JPYKOBAYASHI PHARMACEUTICAL CO LTD27
0.076 7805 860USDKOHL’S CORP93
0.1414 55817 741JPYKOMATSU LTD509
0.022 3222 206JPYKONICA MINOLTA INC250
0.1616 47115 812EURKONINKLIJKE AHOLD DELHAIZE NV688
0.1010 0559 894EURKONINKLIJKE DSM NV100
0.055 0745 541EURKONINKLIJKE KPN NV1 865
0.2222 07220 442EURKONINKLIJKE PHILIPS N.V.519
0.021 8021 835EURKONINKLIJKE VOPAK NV39
0.043 6643 233JPYKOSE CORP17
0.2121 23320 459USDKRAFT HEINZ CO338
0.032 6183 070EURK+S AG106
0.088 5769 285JPYKUBOTA CORP545
0.044 5084 575CHFKUEHNE UND NAGEL INTERNATIONAL AG-NOM - REG30
0.022 4252 933JPYKURARAY CO LTD176
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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)

0.022 3322 451JPYKYUSHU ELECTRIC POWER CO INC209
0.032 6932 719JPYKYUSHU RAILWAY CO88
0.054 8684 476USDL BRANDS INC132
0.1010 0549 279USDLABORATORY CORP OF AMERICA HOLDINGS56
0.1515 55719 334USDLAM RESEARCH CORP90
0.043 7443 722EURLANXESS48
0.021 7491 864JPYLAWSON INC28
0.1111 54311 973GBPLEGAL & GENERAL GROUP PLC3 287
0.033 2593 229USDLEGGETT & PLATT INC73
0.1110 79611 458EURLEGRAND SA147
0.054 7134 310AUDLENDLEASE GROUP322
0.088 3489 330USDLENNAR CORP159
0.044 0034 121USDLENNOX INTERNATIONAL INC20
0.011 2011 746HKDLI & FUNG LTD3 271
0.044 5435 146USDLIBERTY BROADBAND CORP60
0.033 0573 559USDLIBERTY GLOBAL PLC - A111
0.088 0639 432USDLIBERTY GLOBAL PLC - C303
0.043 6353 214USDLIBERTY PROPERTY TRUST82
0.077 4708 832USDLINCOLN NATIONAL CORP120
0.2424 34222 605EURLINDE AG102
0.022 2732 367JPYLION CORP124
0.043 9343 443USDLIVE NATION ENTERTAINMENT INC81
0.032 9413 255JPYLIXIL GROUP CORP147
0.055 4556 477USDLKQ CORP171
0.077 4357 729USDLOEWS CORP154
0.1010 15310 137GBPLONDON STOCK EXCHANGE GROUP PLC172
0.1110 8809 741CHFLONZA GROUP AG - REG41
0.3434 32430 707EURL’OREAL SA139
0.4343 77139 256USDLOWE’S COS INC458
0.077 1164 623USDLULULEMON ATHLETICA INC57
0.011 2921 507SEKLUNDBERGFORETAGEN AB  - B 42
0.022 0232 494CADLUNDIN MINING CORP364
0.066 0655 790EURLUXOTTICA GROUP SPA94
0.2020 43219 828USDLYONDELLBASELL INDUSTRIES NV - A186
0.088 2708 615USDL3 TECHNOLOGIES INC43
0.1616 26214 637AUDMACQUARIE GROUP LTD178
0.066 3264 778USDMACY’S INC169
0.1111 04410 347CADMAGNA INTERNATIONAL INC190
0.033 1844 285USDMANPOWERGROUP INC37
0.1919 71620 546CADMANULIFE FINANCIAL CORP1 098
0.109 7837 436USDMARATHON OIL CORP469
0.054 5974 578NOKMARINE HARVEST ASA231
0.033 5103 369GBPMARKS & SPENCER GROUP PLC901
0.2121 26923 058USDMARRIOTT INTERNATIONAL INC/MD - A168
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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)

0.2322 95223 080USDMARSH & MCLENNAN COS INC280
0.087 8177 060USDMARTIN MARIETTA MATERIALS INC35
0.022 3182 083JPYMARUI GROUP CO LTD110
0.055 2745 299USDMARVELL TECHNOLOGY GROUP LTD246
0.066 5117 139USDMASCO CORP174
0.033 1202 451USDMATTEL INC190
0.099 0929 091USDMAXIM INTEGRATED PRODUCTS INC155
0.087 6627 033USDMCCORMICK & CO INC/MD66
0.021 8871 653JPYMCDONALD’S HOLDINGS CO JAPAN LTD37
0.033 2773 512AUDMEDIBANK PVT LTD1 519
0.011 4181 632GBPMEDICLINIC INTERNATIONAL PLC204
0.021 8911 944JPYMEDIPAL HOLDINGS CORP94
0.032 8002 593GBPMEGGITT PLC430
0.076 8756 689USDMERCADOLIBRE INC23
0.076 9326 661EURMERCK KGAA71
0.011 4931 482NZDMERIDIAN ENERGY LTD707
0.022 0221 973GBPMERLIN ENTERTAINMENTS PLC396
0.011 2361 878EURMETRO AG100
0.054 5864 267CADMETRO INC135
0.021 9442 005EURMETSO OYJ58
0.088 1018 171USDMETTLER-TOLEDO INTERNATIONAL INC14
0.065 6615 279USDMICHAEL KORS HOLDINGS LTD85
0.1111 44714 237EURMICHELIN (CGDE)-SA94
3.93397 989362 486USDMICROSOFT CORP4 036
0.066 3425 554USDMID-AMERICA APARTMENT COMMUNITIES INC63
0.033 2373 861USDMIDDLEBY CORP31
0.022 1292 481SEKMILLICOM INTERNATIONAL CELLULAR SA - SDR36
0.033 2823 502AUDMIRVAC GROUP2 047
0.065 9116 785JPYMITSUBISHI CHEMICAL HOLDINGS CORP706
0.1313 40516 484JPYMITSUBISHI ELECTRIC CORP1 007
0.1111 40210 967JPYMITSUBISHI ESTATE CO LTD652
0.011 3651 343JPYMITSUBISHI UFJ LEASE & FINANCE CO LTD222
0.032 7173 195JPYMITSUI CHEMICALS INC102
0.1211 87711 766JPYMITSUI FUDOSAN CO LTD492
0.011 4311 478ILSMIZRAHI TEFAHOT BANK LTD78
0.077 4998 393USDMOHAWK INDUSTRIES INC35
0.055 4975 468GBPMONDI PLC203
0.1616 20315 286USDMOODY’S CORP95
0.065 6665 033USDMOSAIC CO202
0.088 1468 297JPYMS&AD INSURANCE GROUP HOLDINGS INC262
0.1313 44214 372USDM&T BANK CORP79
0.054 5864 483HKDMTR CORP LTD829
0.055 5735 474EURMTU AERO ENGINES AG29
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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)

0.1818 17920 112EURMUENCHENER RUECKVERSICHERUNGS-GESELLSCHAFT AG IN
MUENCHEN - REG

86

0.1616 64213 592JPYMURATA MANUFACTURING CO LTD99
0.021 9092 528JPYNABTESCO CORP62
0.032 5562 507JPYNAGOYA RAILROAD CO LTD99
0.065 8415 879USDNASDAQ INC64
0.099 0699 152CADNATIONAL BANK OF CANADA189
0.2020 56619 830GBPNATIONAL GRID PLC1 858
0.099 1147 816USDNATIONAL OILWELL VARCO INC210
0.043 7044 333EURNATIXIS SA522
0.043 9524 307JPYNEC CORP144
0.044 3467 144USDNEKTAR THERAPEUTICS89
0.055 5714 987EURNESTE CORPORATION71
0.9393 55273 342USDNETFLIX INC239
0.033 0033 667USDNEW YORK COMMUNITY BANCORP INC272
0.076 8136 413AUDNEWCREST MINING LTD423
0.077 0157 028USDNEWELL BRANDS INC272
0.033 3282 669USDNEWFIELD EXPLORATION CO110
0.1111 08711 445USDNEWMONT MINING CORP294
0.066 3105 178GBPNEXT PLC79
0.032 5832 549JPYNGK INSULATORS LTD145
0.022 5112 136JPYNGK SPARK PLUG CO LTD88
0.066 0936 269USDNIELSEN HOLDINGS PLC197
0.032 8173 314JPYNIKON CORP177
0.2020 59029 022JPYNINTENDO CO LTD63
0.032 9762 773JPYNIPPON EXPRESS CO LTD41
0.054 9144 374USDNISOURCE INC187
0.033 3143 346JPYNISSAN CHEMICAL CORP71
0.076 8647 819JPYNITORI HOLDINGS CO LTD44
0.076 8876 933JPYNITTO DENKO CORP91
0.032 6962 673GBPNMC HEALTH PLC57
0.076 9157 476EURNN GROUP NV170
0.099 4908 218USDNOBLE ENERGY INC269
0.01832854JPYNOK CORP43
0.1817 88417 916EURNOKIA OYJ3 107
0.022 5292 834EURNOKIAN RENKAAT OYJ64
0.021 5311 673JPYNOMURA REAL ESTATE HOLDINGS INC69
0.033 0062 881JPYNOMURA RESEARCH INSTITUTE LTD62
0.033 3143 000USDNORDSTROM INC64
0.2323 68721 062USDNORFOLK SOUTHERN CORP157
0.1212 24412 190USDNORTHERN TRUST CORP119
0.055 5766 220USDNORWEGIAN CRUISE LINE HOLDINGS LTD118
0.4545 22548 021DKKNOVO NORDISK A/S975
0.066 3416 472DKKNOVOZYMES AS-B125
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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)

0.022 0432 702JPYNSK LTD198
0.044 0093 898JPYNTT DATA CORP348
0.1919 18819 674JPYNTT DOCOMO INC753
0.1110 93810 691USDNUCOR CORP175
0.7475 33476 899USDNVIDIA CORP318
0.065 9415 981USDNVR INC2
0.011 4891 589HKDNWS HOLDINGS LTD860
0.043 7273 953JPYOBAYASHI CORP358
0.3535 31327 532USDOCCIDENTAL PETROLEUM CORP422
0.033 4993 290JPYODAKYU ELECTRIC RAILWAY CO LTD163
0.043 9083 531USDOGE ENERGY CORP111
0.055 4337 687GBPOLD MUTUAL LTD2 736
0.109 6868 990USDOMNICOM GROUP INC127
0.054 9486 420JPYOMRON CORP106
0.054 5934 739EUROMV AG81
0.1615 85113 176USDONEOK INC227
0.033 5213 537CADONEX CORP48
0.7475 47578 673USDORACLE CORP1 713
0.1818 54118 572EURORANGE1 107
0.032 7412 948AUDORICA LTD209
0.1111 54511 289JPYORIENTAL LAND110
0.077 1886 870AUDORIGIN ENERGY LTD970
0.021 5641 774EURORION OYJ - B58
0.1111 56213 159JPYORIX CORP731
0.043 9604 897NOKORKLA ASA452
0.066 3516 599DKKORSTED A/S105
0.044 2844 050JPYOSAKA GAS CO LTD207
0.022 2484 185EUROSRAM LICHT AG55
0.022 2752 872JPYOTSUKA CORP58
0.1514 81117 450SGDOVERSEA-CHINESE BANKING1 735
0.043 9293 920USDOWENS CORNING62
0.1212 08212 542USDPACCAR INC195
0.1616 42318 844JPYPANASONIC CORP1 218
0.044 3316 190DKKPANDORA A/S62
0.1111 37712 810USDPARKER-HANNIFIN CORP73
0.1212 16611 316USDPAYCHEX INC - AK9420178
0.055 0365 171GBPPEARSON PLC431
0.099 5878 629CADPEMBINA PIPELINE CORP277
0.043 9984 146USDPENTAIR PLC95
0.033 4733 627USDPEOPLE’S UNITED FINANCIAL INC192
0.8585 24584 296USDPEPSICO INC783
0.055 3956 010USDPERRIGO CO PLC74
0.077 3997 438EURPEUGEOT SA324
0.054 9954 835USDPINNACLE WEST CAPITAL CORP62
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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)

0.1817 78916 200USDPIONEER NATURAL RESOURCES CO94
0.021 8451 888EURPIRELLI & C SPA221
0.3535 26139 978USDPNC FINANCIAL SERVICES GROUP INC261
0.055 3486 814HKDPOWER ASSETS HOLDINGS LTD765
0.044 3874 444CADPOWER CORP OF CANADA196
0.1414 31515 361USDPPG INDUSTRIES INC138
0.1110 90610 436USDPPL CORP382
0.022 3282 584CADPRAIRIESKY ROYALTY LTD118
0.2524 98823 199USDPRAXAIR INC158
0.088 4729 589USDPRINCIPAL FINANCIAL GROUP INC160
1.08108 580106 307USDPROCTER & GAMBLE CO1 391
0.1919 04619 497USDPROGRESSIVE CORP - AL4288322
0.1919 37918 204USDPROLOGIS INC295
0.033 2984 349EURPROSIEBENSAT.1 MEDIA SE130
0.021 9162 566EURPROXIMUS85
0.2121 78824 479USDPRUDENTIAL FINANCIAL INC233
0.1515 15913 513USDPUBLIC SERVICE ENTERPRISE GROUP INC280
0.087 9147 839EURPUBLICIS GROUPE115
0.066 2885 941USDPVH CORP42
0.055 3975 723AUDQBE INSURANCE GROUP LTD750
0.054 5904 183EURQIAGEN NV126
0.088 2467 641USDQUEST DIAGNOSTICS INC75
0.033 2144 074JPYRAKUTEN INC475
0.033 1113 775AUDRAMSAY HEALTH CARE LTD78
0.043 9964 223GBPRANDGOLD RESOURCES LTD52
0.043 8854 507EURRANDSTAD NV66
0.066 4336 595USDRAYMOND JAMES FINANCIAL INC72
0.022 3062 029EURRECORDATI SPA58
0.1716 83014 832JPYRECRUIT HOLDINGS CO LTD608
0.054 8874 586EURRED ELECTRICA CORPORACION SA240
0.1111 00611 507USDREGIONS FINANCIAL CORP619
0.054 8055 637USDREINSURANCE GROUP OF AMERICA INC36
0.1111 43010 945EURRELX NV536
0.1212 51011 967GBPRELX PLC584
0.1414 70012 706EURREPSOL SA751
0.088 0797 525USDRESMED INC78
0.066 1746 309JPYRESONA HOLDINGS INC1 154
0.022 4302 855EURREXEL SA169
0.021 6761 768JPYRINNAI CORP19
0.044 4924 006USDROBERT HALF INTERNATIONAL INC69
0.1211 80212 479USDROCKWELL AUTOMATION INC71
0.1212 12112 147USDROCKWELL COLLINS INC90
0.099 5418 913CADROGERS COMMUNICATIONS INC - B201
0.044 3664 829JPYROHM CO LTD52
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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)

0.032 8922 790USDROLLINS INC55
0.1615 72716 009USDROPER TECHNOLOGIES INC57
0.1817 88215 833USDROSS STORES INC211
0.109 84211 417USDROYAL CARIBBEAN CRUISES LTD95
0.055 0865 035GBPRSA INSURANCE GROUP PLC567
0.066 5437 000EURRWE AG287
0.021 7911 737NZDRYMAN HEALTHCARE LTD221
0.5151 69644 740USDSALESFORCE.COM INC379
0.1211 95713 475EURSAMPO OYJ - A245
0.1111 12611 327SEKSANDVIK AB626
0.6262 61756 969EURSAP SE542
0.032 9912 925EURSARTORIUS AG20
0.011 3641 454SGDSATS LTD372
0.1010 56810 852USDSBA COMMUNICATIONS CORP64
0.032 8892 831USDSCANA CORP75
0.021 5521 454NOKSCHIBSTED ASA - B55
0.5151 21150 355USDSCHLUMBERGER LTD764
0.2424 68224 863EURSCHNEIDER ELECTRIC SE296
0.032 8773 170GBPSCHRODERS LTD69
0.043 9053 846USDSEALED AIR CORP92
0.022 0962 323EURSEB SA12
0.032 9652 831AUDSEEK LTD184
0.054 9144 652GBPSEGRO PLC556
0.033 5283 594JPYSEKISUI CHEMICAL CO LTD207
0.066 0696 010JPYSEKISUI HOUSE LTD343
0.044 5204 899USDSENSATA TECHNOLOGIES HOLDING PLC95
0.043 7003 000EURSES SA202
0.087 9827 412CHFSGS SA - REG3
0.011 3021 392HKDSHANGRI-LA ASIA LTD692
0.022 3403 024JPYSHARP CORP/JAPAN96
0.043 7203 426JPYSHIMADZU CORP123
0.033 1642 708JPYSHIMIZU CORP305
0.1818 09421 374JPYSHIN-ETSU CHEMICAL CO LTD203
0.2828 26721 208GBPSHIRE PLC502
0.1616 68012 571JPYSHISEIDO CO LTD210
0.076 9956 978CADSHOPIFY INC48
0.5555 78453 618EURSIEMENS AG - REG422
0.033 4263 295EURSIEMENS HEALTHINEERS AG83
0.043 8364 403USDSIGNATURE BANK/NEW YORK NY30
0.088 3027 807CHFSIKA AG60
0.022 3362 477SGDSINGAPORE AIRLINES LTD298
0.022 3302 509SGDSINGAPORE EXCHANGE LTD443
0.021 6841 662SGDSINGAPORE PRESS HOLDINGS LTD883
0.022 0782 265SGDSINGAPORE TECHNOLOGIES ENGINEERING LTD861
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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)

0.1010 17611 777SGDSINGAPORE TELECOMMUNICATIONS LTD4 505
0.065 8705 427USDSIRIUS XM HOLDINGS INC867
0.088 5489 924SEKSKANDINAVISKA ENSKILDA BANKEN AB - A898
0.043 8954 360SEKSKF AB - B209
0.1111 03710 594GBPSKY PLC572
0.109 7629 960USDSKYWORKS SOLUTIONS INC101
0.098 9528 955GBPSMITH & NEPHEW PLC485
0.055 2405 610EURSNAM SPA1 255
0.054 9824 601USDSNAP-ON INC31
0.011 2981 350EURSOCIETE BIC SA14
0.054 9986 093EURSODEXO SA50
0.021 8381 882JPYSOHGO SECURITY SERVICES CO LTD39
0.055 1775 764EURSOLVAY41
0.055 5524 902CHFSONOVA HOLDING AG31
0.3535 69234 388JPYSONY CORP698
0.2525 79524 402USDSOUTHERN CO557
0.044 2234 731USDSOUTHWEST AIRLINES CO83
0.087 6237 432AUDSOUTH32 LTD2 858
0.2828 54526 471USDS&P GLOBAL INC140
0.055 4125 337USDSPIRIT AEROSYSTEMS HOLDINGS INC - A63
0.087 6318 153USDSPLUNK INC77
0.022 4152 233USDSPRINT CORP444
0.1010 0909 643GBPSSE PLC564
0.1111 28913 129USDSTANLEY BLACK & DECKER INC85
0.022 4912 702JPYSTANLEY ELECTRIC CO LTD73
0.3737 90844 806USDSTARBUCKS CORP776
0.044 0602 953JPYSTART TODAY CO LTD112
0.1918 89720 590USDSTATE STREET CORP203
0.088 4128 960EURSTMICROELECTRONICS NV377
0.043 9394 193AUDSTOCKLAND1 343
0.065 9685 702EURSTORA ENSO OYJ - R305
0.044 5623 785CHFSTRAUMANN HOLDING AG - REG6
0.054 6604 747JPYSUMITOMO CHEMICAL CO LTD822
0.066 1976 446JPYSUMITOMO ELECTRIC INDUSTRIES LTD416
0.054 8975 461JPYSUMITOMO METAL MINING CO LTD128
0.2828 80631 584JPYSUMITOMO MITSUI FINANCIAL GROUP INC741
0.077 2587 587JPYSUMITOMO MITSUI TRUST HOLDINGS INC183
0.011 4941 709JPYSUMITOMO RUBBER INDUSTRIES LTD94
0.1313 26513 986HKDSUN HUNG KAI PROPERTIES -H-879
0.1313 53414 075CADSUN LIFE FINANCIAL INC337
0.3636 80730 024CADSUNCOR ENERGY INC905
0.087 7087 526AUDSUNCORP GROUP LTD715
0.033 2883 615JPYSUNTORY BEVERAGE & FOOD LTD77
0.1717 03317 647USDSUNTRUST BANKS INC258
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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)

0.088 3747 269USDSVB FINANCIAL GROUP29
0.099 38210 211SEKSVENSKA HANDELSBANKEN AB843
0.088 0657 318CHFSWATCH GROUP AG17
0.032 6802 518CHFSWATCH GROUP AG - REG31
0.1110 72011 987SEKSWEDBANK AB - A500
0.032 9132 788HKDSWIRE PACIFIC A -H275
0.022 3882 339HKDSWIRE PROPERTIES LTD646
0.1515 01717 225CHFSWISS RE AG174
0.066 2496 882CHFSWISSCOM AG - REG14
0.033 2223 070AUDSYDNEY AIRPORT609
0.066 0505 395EURSYMRISE AG69
0.088 5888 307JPYSYSMEX CORP92
0.1515 67214 519USDT ROWE PRICE GROUP INC135
0.022 2052 407JPYTAIHEIYO CEMENT CORP67
0.066 5095 945JPYTAISEI CORP118
0.011 3441 490JPYTAKASHIMAYA CO LTD157
0.077 3808 208USDTAPESTRY INC158
0.065 9885 884USDTARGA RESOURCES CORP121
0.044 2844 694GBPTAYLOR WIMPEY PLC1 814
0.088 5999 171USDTD AMERITRADE HOLDING CORP157
0.054 6134 960JPYT&D HOLDINGS INC307
0.077 2566 391JPYTDK CORP71
0.1717 47219 454USDTE CONNECTIVITY LTD194
0.087 7767 205USDTECHNIPFMC PLC245
0.044 2334 365HKDTECHTRONIC INDUSTRIES CO LTD -H759
0.021 7981 872JPYTEIJIN LTD98
0.054 7066 074EURTELECOM ITALIA SPA/MILANO6 323
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0.1313 12312 275SEKTELEFONAKTIEBOLAGET LM ERICSSON - B1 695
0.021 6241 901EURTELEFONICA DEUTSCHLAND HOLDING AG412
0.2221 90924 855EURTELEFONICA SA2 578
0.011 4011 944EURTELENET GROUP HOLDING NV30
0.088 5319 261NOKTELENOR416
0.065 6535 050EURTELEPERFORMANCE32
0.022 3542 345SEKTELE2 AB200
0.044 4475 789AUDTELSTRA CORP LTD2 297
0.043 8703 814CADTELUS CORP109
0.054 8074 576EURTENARIS SA262
0.044 2184 388EURTERNA RETE ELETTRICA NAZIONALE SPA780
0.2424 00721 622USDTESLA INC70
0.5959 86656 556USDTEXAS INSTRUMENTS INC543
0.021 8922 896JPYTHK CO LTD66
0.066 3726 126CADTHOMSON REUTERS CORP158
0.088 1595 900USDTIFFANY & CO62
0.3333 21828 267USDTJX COS INC349
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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)

0.033 2753 225JPYTOBU RAILWAY CO LTD107
0.022 1132 032JPYTOHO CO LTD/TOKYO63
0.011 4201 240JPYTOHO GAS CO LTD41
0.1717 39417 494JPYTOKIO MARINE HOLDINGS INC371
0.1514 93917 465JPYTOKYO ELECTRON LTD87
0.065 7085 544JPYTOKYO GAS CO LTD215
0.011 4831 625JPYTOKYO TATEMONO CO LTD108
0.054 7544 375JPYTOKYU CORP276
0.032 9963 568USDTOLL BROTHERS INC81
0.066 0367 292JPYTORAY INDUSTRIES INC765
0.8081 01375 682EURTOTAL1 329
0.043 6204 093JPYTOTO LTD78
0.032 5362 388CADTOURMALINE OIL CORP142
0.021 7451 910JPYTOYO SUISAN KAISHA LTD49
0.01913820JPYTOYODA GOSEI CO LTD36
0.044 5414 838JPYTOYOTA INDUSTRIES CORP81
0.8181 56281 110JPYTOYOTA MOTOR CORP1 260
0.043 9194 055JPYTOYOTA TSUSHO CORP117
0.055 2784 141USDTRACTOR SUPPLY CO69
0.098 9747 871USDTRANSDIGM GROUP INC26
0.1110 85210 563AUDTRANSURBAN GROUP1 227
0.1818 35120 723USDTRAVELERS COS INC150
0.032 6292 407GBPTRAVIS PERKINS PLC140
0.054 5654 971USDTRIMBLE INC139
0.033 2872 366USDTRIPADVISOR INC59
0.021 5731 549DKKTRYG A/S67
0.055 3775 271GBPTUI AG245
0.055 5045 680EURUCB SA70
0.055 5565 146USDUDR INC148
0.077 4716 636USDULTA BEAUTY INC32
0.076 6576 561EURUMICORE SA116
0.022 1921 426USDUNDER ARMOUR INC104
0.022 2931 604USDUNDER ARMOUR INC - A102
0.1616 73117 590EURUNIBAIL RODAMCO REITS76
0.076 7106 265JPYUNICHARM CORP223
0.6161 48958 652USDUNION PACIFIC CORP434
0.1414 48415 758SGDUNITED OVERSEAS BANK LTD738
0.4040 36739 677USDUNITED PARCEL SERVICE INC - B380
0.076 9388 472USDUNITED RENTALS INC47
0.032 7162 602USDUNITED THERAPEUTICS CORP24
0.043 8193 576GBPUNITED UTILITIES GROUP PLC379
0.021 5591 834SGDUOL GROUP LTD279
0.1010 58210 773EURUPM-KYMMENE OYJ296
0.022 3032 479JPYUSS CO LTD121
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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)

0.066 0325 015USDVAIL RESORTS INC22
0.077 2709 112EURVALEO SA133
0.2626 48822 245USDVALERO ENERGY CORP239
0.065 6866 055USDVARIAN MEDICAL SYSTEMS INC50
0.054 8424 730USDVEEVA SYSTEMS INC63
0.076 5965 887USDVERISIGN INC48
0.099 2579 137USDVERISK ANALYTICS INC - A86
0.022 3072 018CADVERMILION ENERGY INC64
0.2323 79423 245USDVERTEX PHARMACEUTICALS INC140
0.076 9948 180DKKVESTAS WIND SYSTEMS A/S113
0.043 9943 780CHFVIFOR PHARMA AG25
1.31131 787130 065USDVISA INC995
0.1414 02514 887EURVIVENDI SA572
0.065 8794 884USDVMWARE INC - A40
0.032 9023 398EURVOESTALPINE AG63
0.1413 86215 549SEKVOLVO AB - B866
0.044 4654 854USDVOYA FINANCIAL INC95
0.099 4218 293USDVULCAN MATERIALS CO73
0.033 5113 989USDWABCO HOLDINGS INC30
0.054 7323 806USDWABTEC CORP/DE48
0.2827 90730 611USDWALGREENS BOOTS ALLIANCE INC465
0.054 8345 435EURWARTSILA OYJ246
0.1110 91610 463USDWASTE CONNECTIONS INC145
0.1919 44020 133USDWASTE MANAGEMENT INC239
0.088 3248 798USDWATERS CORP43
0.1111 31410 749USDWEC ENERGY GROUP INC175
0.1312 85110 814USDWELLTOWER INC205
0.022 0672 402EURWENDEL SA15
0.2322 83020 529AUDWESFARMERS LTD626
0.022 2702 216CADWEST FRASER TIMBER CO LTD33
0.076 7076 288JPYWEST JAPAN RAILWAY CO91
0.055 1844 934USDWESTERN UNION CO255
0.088 0978 909USDWESTROCK CO142
0.1515 20414 653USDWEYERHAEUSER CO417
0.022 1552 279HKDWHARF HOLDINGS LTD671
0.055 3834 916CADWHEATON PRECIOUS METALS CORP244
0.033 1423 379HKDWHEELOCK & CO LTD451
0.055 2645 597USDWHIRLPOOL CORP36
0.055 3315 281GBPWHITBREAD PLC102
0.022 2942 153DKKWILLIAM DEMANT HOLDING A/S57
0.1111 06711 272USDWILLIS TOWERS WATSON PLC73
0.044 1293 609GBPWM MORRISON SUPERMARKETS PLC1 241
0.1313 02111 277AUDWOODSIDE PETROLEUM LTD497
0.1616 23614 881AUDWOOLWORTHS GROUP LTD720

(continued)Schedule of Investments
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MULTI UNITS LUXEMBOURG - Lyxor MSCI World ESG Trend Leaders (DR) UCITS ETF

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

Shares (continued)

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

0.099 2059 966USDWORKDAY INC76
0.1111 04110 854GBPWPP PLC701
0.032 9992 996CADWSP GLOBAL INC57
0.088 0187 284USDWW GRAINGER INC26
0.1312 83612 524USDXCEL ENERGY INC281
0.033 0243 739USDXEROX CORP126
0.099 2029 604USDXILINX INC141
0.087 9457 861USDXL GROUP LTD142
0.076 6717 661USDXYLEM INC/NY99
0.032 6113 763JPYYAHOO JAPAN CORP786
0.021 7262 160JPYYAMADA DENKI CO LTD347
0.011 2281 341JPYYAMAGUCHI FINANCIAL GROUP INC109
0.043 9523 406JPYYAMAHA CORP76
0.044 0644 058NOKYARA INTERNATIONAL ASA98
0.054 6666 117JPYYASKAWA ELECTRIC CORP132
0.022 2432 573JPYYOKOGAWA ELECTRIC CORP126
0.011 3511 497JPYYOKOHAMA RUBBER CO LTD65
0.033 4653 423EURZALANDO SE62
0.044 2324 051USDZAYO GROUP HOLDINGS INC116
0.065 8495 891USDZIONS BANCORPORATION111
0.2322 83121 995USDZOETIS INC268
0.2524 87926 914CHFZURICH INSURANCE GROUP AG84
0.066 3856 604GBP3I GROUP PLC537

98.7610 014 7219 984 487Total Shares

9 984 487 10 014 721 98.76
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

Other transferable securities

Shares

0.033 2263 485CADPOWER FINANCIAL CORP138

0.033 2263 485Total Shares

3 485 3 226 0.03Total Other transferable securities

9 987 972 10 017 947 98.79Total Investments

(continued)Schedule of Investments
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11.96Software & Computer Services 53.31United States of America
7.33Financial Services 9.65Japan
7.26Banks 4.24France
6.65Technology Hardware & Equipment 3.86Canada
6.21Pharmaceuticals & Biotechnology 3.68Germany
3.95Nonlife Insurance 3.16United Kingdom
3.71Personal Goods 3.13Australia
3.68Oil & Gas Producers 2.37Switzerland
3.13Industrial Engineering 2.27Netherlands
3.01Chemicals 2.01Spain
2.99General Retailers 1.61Ireland
2.68Support Services 1.55Hong Kong (China)
2.60Health Care Equipment & Services 1.51Sweden
2.53Industrial Transportation 0.88Denmark
2.48Automobiles & Parts 0.84Singapore
2.36Life Insurance 0.66Finland
2.32Real Estate Investment Trusts 0.66Jersey
2.32Travel, Leisure & Catering 0.58Italy
2.06Beverages 0.52Bermuda
2.03Electricity 0.52Norway
1.92Construction & Materials 0.51Curacao
1.73Electronic & Electrical Equipment 0.38Belgium
1.72General Industrials 0.16Luxembourg
1.37Media 0.14Austria
1.18Food Producers 0.13Portugal
1.15Fixed Line Telecommunications 0.12Israel
1.02Food & Drug Retailers 0.10Liberia
1.02Gas, Water & Multiutilities 0.08New Zealand
0.93Oil Equipment, Services & Distribution 0.06British Virgin Islands
0.90Leisure Goods 0.05South Africa
0.87Household Goods & Home Construction 0.03India
0.82Real Estate Investment & Services 0.02Cayman Islands
0.70Mining 98.79
0.60Alternative Energy
0.47Mobile Telecommunications
0.41Forestry & Paper
0.39Aerospace & Defense
0.33Industrial Metals & Mining

98.79

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor MSCI World ESG Trend Leaders (DR) UCITS ETF

% %Geographical classificationEconomic classification

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

Shares

0.79524 075544 603EURADIDAS AG - REG2 401
1.29856 935992 373EURAENA SME SA4 720
3.512 327 3582 421 874EURAIRBUS SE19 882
2.551 689 9241 730 012EURAKZO NOBEL NV-CVA19 741
8.745 785 4906 168 234EURASML HOLDING NV29 200
0.0322 85423 382EURBANCO DE SABADELL SA13 636
2.821 865 1901 909 444EURBANCO SANTANDER SA347 893
3.182 103 9482 164 500EURBASF SE - REG22 000
1.09724 678736 003EURBEIERSDORF6 383
2.691 779 8711 759 003CHFBUCHER INDUSTRIES AG - REG5 317
1.42938 9201 046 960EURCAIXABANK SA216 994
0.93616 658844 917EURCOMMERZBANK AG64 324
0.62409 717414 391EURCOVESTRO AG4 592
1.761 166 2661 322 127EURDAIMLER18 119
0.36240 966242 919EURE.ON SE22 546
2.741 813 2052 001 191JPYFANUC CORP9 127
2.351 557 1701 577 325EURFRESENIUS MEDICAL CARE AG & CO15 440
0.59389 605390 588EURGEMALTO NV6 698
4.102 717 4182 841 322CHFGEORG FISCHER AG NAMEN - REG2 123
1.961 300 7311 427 928EURHEIDELBERGCEMENT AG15 456
8.925 901 5166 041 160EURING GROUP NV410 011
2.601 719 6511 760 657JPYISETAN MITSUKOSHI HOLDINGS LTD137 628
0.95631 092559 206JPYKIKKOMAN CORP12 505
5.363 554 2573 882 558JPYKOMATSU LTD124 270
0.0425 89324 036AUDLENDLEASE GROUP1 769
1.26836 742777 615CHFLOGITECH INTERNATIONAL SA - REG19 026
3.112 062 0782 141 419JPYMITSUBISHI CORP74 206
1.10729 589828 734JPYMITSUBISHI ELECTRIC CORP54 807
0.0746 64754 159JPYMITSUBISHI UFJ FINANCIAL GROUP INC8 187
2.851 889 7801 941 865JPYPANASONIC CORP140 155
1.46965 627965 194CHFPARTNERS GROUP HOLDING N1 318
0.0748 99550 391CHFSCHINDLER HOLDING AG - REG233
0.23153 916160 451CHFSWISS LIFE HOLDING NOM - REG443
0.45296 375326 410CHFSWISS RE AG3 434
2.021 337 0611 247 362JPYTDK CORP13 083
4.603 048 8973 280 586JPYTOKIO MARINE HOLDINGS INC65 032
3.522 335 1192 349 259CHFUBS GROUP AG151 303
9.336 177 8915 986 908EURUNILEVER CVA110 732
1.781 180 5741 186 791CHFZURICH INSURANCE GROUP AG3 986

93.2461 772 67964 123 857Total Shares

64 123 857 61 772 679 93.24
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

64 123 857 61 772 679 93.24Total Investments

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

Schedule of Investments

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

MULTI UNITS LUXEMBOURG - Lyxor Scientific Beta Developed Long/Short UCITS ETF
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16.07Industrial Engineering 33.61Netherlands
14.19Banks 25.41Japan
11.21Personal Goods 15.57Switzerland
10.00Technology Hardware & Equipment 13.05Germany
6.83Nonlife Insurance 5.56Spain
6.34Chemicals 0.04Australia
4.98Financial Services 93.24
3.51Aerospace & Defense
3.11Support Services
2.85Leisure Goods
2.60General Retailers
2.35Health Care Equipment & Services
2.02Electronic & Electrical Equipment
1.96Construction & Materials
1.76Automobiles & Parts
1.29Industrial Transportation
0.95Food Producers
0.59Software & Computer Services
0.36Electricity
0.23Life Insurance
0.04Real Estate Investment & Services

93.24

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor Scientific Beta Developed Long/Short UCITS ETF

% %Geographical classificationEconomic classification

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

Shares

4.7545 02945 672USDACTIVISION BLIZZARD INC590
4.7545 05246 358EURAGEAS NV893
4.8445 88746 698EURAIRBUS SE392
0.524 9414 871USDALTRIA GROUP INC87
4.7845 34643 490EURANHEUSER-BUSCH INBEV SA/NV449
0.151 4281 469USDANTHEM INC6
2.8126 65626 739USDAPPLE INC144
1.1510 93710 896USDAVNET INC255
4.7344 78746 848EURERSTE GROUP BANK1 073
0.979 1839 168USDEXTRA SPACE STORAGE INC92
9.3288 20692 068JPYFANUC CORP444
0.06605603EURFRESENIUS MEDICAL CARE AG & CO6
0.111 061998USDGAZPROM PJSC - ADR REG241
4.7444 92346 493EURGROUPE BRUXELLES LAMBERT SA426
4.6343 92946 649EURING GROUP NV3 052
4.6544 09943 330EURKONINKLIJKE AHOLD DELHAIZE NV1 842
1.9318 33018 563EURKONINKLIJKE PHILIPS N.V.431
0.109341 010JPYMITSUBISHI UFJ FINANCIAL GROUP INC164
8.7983 30084 711JPYNTT DOCOMO INC3 269
0.282 6272 600USDPPL CORP92
0.232 2102 140JPYSHIMIZU CORP213
4.1639 44839 270SEKSKANDINAVISKA ENSKILDA BANKEN AB - A4 144
0.514 7995 036JPYSUMITOMO REALTY & DEVELOPMENT CO LTD130
0.777 2967 344CHFSWISS LIFE HOLDING NOM - REG21
4.4942 55647 024USDTD AMERITRADE HOLDING CORP777
9.1386 52894 215JPYTOSOH CORP5 582
3.5433 54235 117EURVOLKSWAGEN AG - PFD202
0.656 1706 185USDWILLIAMS PARTNERS LP152
9.3688 61093 491JPYYAMAHA CORP1 704

96.90918 419949 056Total Shares

949 056 918 419 96.90
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

949 056 918 419 96.90Total Investments

JUNE 30, 2018
MULTI UNITS LUXEMBOURG

Schedule of Investments

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

MULTI UNITS LUXEMBOURG - Lyxor S&P 500 Banks UCITS ETF
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14.11Leisure Goods 37.41Japan
13.62Banks 16.06Netherlands
9.31Industrial Engineering 15.78United States of America
9.23Financial Services 14.28Belgium
9.13Chemicals 4.73Austria
8.79Mobile Telecommunications 4.16Sweden
5.52Life Insurance 3.60Germany
4.84Aerospace & Defense 0.77Switzerland
4.78Beverages 0.11Russia
4.65Food & Drug Retailers 96.90
3.54Automobiles & Parts
3.09Electronic & Electrical Equipment
2.81Technology Hardware & Equipment
0.97Real Estate Investment Trusts
0.65Oil Equipment, Services & Distribution
0.52Tobacco
0.51Real Estate Investment & Services
0.28Gas, Water & Multiutilities
0.23Construction & Materials
0.21Health Care Equipment & Services
0.11Oil & Gas Producers

96.90

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS LUXEMBOURG - Lyxor S&P 500 Banks UCITS ETF

% %Geographical classificationEconomic classification

Classification of Investments
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General1 -
MULTI UNITS LUXEMBOURG (the “Fund”) was incorporated on March 29, 2006 under Luxembourg laws as a Société
d’Investissement à Capital Variable (“SICAV”) for an unlimited period of time. The Fund is governed by the Provisions of
Part I of the Luxembourg law of December 17, 2010, as amended relating to Undertakings for Collective Investment.
As at June 30, 2018, seventy-one Sub-Funds are available to investors:

• MULTI UNITS LUXEMBOURG - Lyxor DAX (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor DAILY LevDAX UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor WIG20 UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor S&P 500 UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI Canada UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Australia (S&P ASX 200) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Utilities TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Materials TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Telecommunication Services TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Information Technology TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Health Care TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Industrials TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Energy TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Financials TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Consumer Discretionary TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Consumer Staples TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor S&P 500 VIX Futures Enhanced Roll UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor SG Global Quality Income NTR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI ACWI Gold UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor SG European Quality Income NTR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor IBOXX EUR Liquid High Yield BB UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI Pacific ex Japan UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Fed Funds US Dollar Cash UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor FTSE Emerging Minimum Variance UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor FTSE Europe Minimum Variance UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Euro STOXX 50 Protective Put UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Pan Africa UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 5-7Y Investment Grade (DR) UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 7-10Y Investment Grade (DR) UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 15+Y Investment Grade (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor EuroMTS Highest Rated Macro-Weighted Govt Bond (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor BOT MTS Ex-Bank of Italy (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor S&P 500 Daily (-2x) Inverse UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor FTSE All World Minimum Variance UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor EUR 2-10Y Inflation Expectations UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor US$ 10Y Inflation Expectations UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 1-3Y (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 5-7Y (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor iBoxx £ Liquid Corporates Long Dated UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core FTSE Actuaries UK Gilts (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core FTSE Actuaries UK Gilts Inflation-Linked (DR) UCITS ETF

Notes to the financial statements
Notes 
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• MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 3-5Y (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 7-10Y (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Commodities Thomson Reuters/CoreCommodity CRB EX-Agriculture TR
UCITS ETF

• MULTI UNITS LUXEMBOURG - Lyxor Core FTSE Actuaries UK Gilts 0-5Y (DR) UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor Core US TIPS (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor UK£ 10Y Inflation Expectations UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor Green Bond (DR) UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor Italia Equity PIR (DR) UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor Core MSCI EMU (DR) UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor JPX-Nikkei 400 (DR) UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor FTSE USA Minimum Variance UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 1-3Y Investment Grade (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 3-5Y Investment Grade (DR) UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 10-15Y Investment Grade (DR) UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS All-Maturity Investment Grade (DR) UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS Inflation Linked Investment Grade (DR) UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor FTSE 100 UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor FTSE EMU Minimum Variance UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor MSCI EM ESG Trend Leaders UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor Core MSCI World (DR) UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor Core MSCI Japan (DR) UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor MSCI Emerging Markets LU UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor MSCI EM Asia UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor Core Morningstar UK NT (DR) UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor Core Morningstar US (DR) UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor MSCI EMU ESG Trend Leaders (DR) UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor MSCI USA ESG Trend Leaders (DR) UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor MSCI WORLD ESG Trend Leaders (DR) UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor Scientific Beta Developed Long/Short UCIT ETF 
• MULTI UNITS LUXEMBOURG - Lyxor S&P 500 Banks UCITS ETF

By Circular Resolution dated December 20, 2017, the Board of Directors decided to proceed with the amalgamation of the
share class C-USD (the “Merging Share Class”) with the share class C-EUR (the “Receiving Share Class”) of the Sub-Fund
MULTI UNITS LUXEMBOURG - Lyxor MSCI ACWI Gold UCITS ETF on January 25, 2018.
By Circular Resolution dated January 30, 2018, the Board of Directors decided to proceed with the amalgamation of the
share class D-USD (the “Merging Share Class”) with the share class D-EUR (the “Receiving Share Class”) of the Sub-Fund
MULTI UNITS LUXEMBOURG - Lyxor Australia (S&P ASX 200) UCITS ETF on March 16, 2018.
By Circular Resolution dated January 30, 2018, the Board of Directors decided to proceed with the amalgamation of the
share class C-EUR (the “Merging Share Class”) with the share class PLN (the “Receiving Share Class”) of the Sub-Fund
MULTI UNITS LUXEMBOURG - Lyxor WIG20 UCITS ETF on March 16, 2018.
By Circular Resolution dated January 30, 2018, the Board of Directors decided to proceed with the amalgamation of the
share class D-USD (the “Merging Share Class”) with the share class D-EUR (the “Receiving Share Class”) of the Sub-Fund
MULTI UNITS LUXEMBOURG - Lyxor MSCI Canada UCITS ETF on March 16, 2018.
By Circular Resolution dated January 30, 2018, the Board of Directors decided to proceed with the amalgamation of the
share classes D-USD and D-GBP (the “Merging Share Classes”) with the share class D-EUR (the “Receiving Share Class”)
of the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor SG Global Quality Income NTR UCITS ETF on March 16, 2018.
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By Circular Resolutions dated as of August 3, 2018 with a retroactive effect as of February 22, 2018, the Board of Directors
decided to launch the MULTI UNITS LUXEMBOURG - Lyxor MSCI EM ESG Trend Leaders UCITS ETF on February 22,
2018.
By Circular Resolution dated March 20, 2018, the Board of Directors resolved to: 
- approved the project of creation of the following sub-funds: 

• Lyxor EuroMTS Highest Rated Macro-Weighted Govt Bond 1-3Y (DR) UCITS ETF 
• Lyxor EuroMTS Highest Rated Macro-Weighted Govt Bond 3-5Y (DR) UCITS ETF
• Lyxor EuroMTS Highest Rated Macro-Weighted Govt Bond 5-7Y (DR) UCITS ETF
• Lyxor MSCI All Country World UCITS ETF
• Lyxor Euro Stoxx Banks (DR) UCITS ETF
• Lyxor German Mid-Cap MDAX UCITS ETF
• Lyxor Euro Corporate Bond Ex Financials UCITS ETF
• Lyxor Euro Corporate Bond UCITS ETF
• Lyxor Commodities Thomson Reuters/CoreCommodity CRB TR UCITS ETF
• Lyxor Commodities Thomson Reuters/CoreCommodity CRB Ex-Energy TR UCITS ETF
• Lyxor Barclays Floating Rate Euro 0-7Y UCITS ETF
• Lyxor Dow Jones Industrial Average UCITS ETF
• Lyxor Nasdaq-100 UCITS ETF
• Lyxor Brazil (IBOVESPA) UCITS ETF
• Lyxor Eastern Europe (CECE NTR EUR) UCITS ETF
• Lyxor Hong Kong (HSI) UCITS ETF
• Lyxor MSCI AC Asia Ex Japan UCITS ETF
• Lyxor MSCI AC Asia Pacific Ex Japan UCITS ETF
• Lyxor MSCI EM Latin America UCITS ETF
• Lyxor MSCI Korea UCITS ETF
• Lyxor MSCI Malaysia UCITS ETF
• Lyxor MSCI Select OECD Emerging Markets GDP UCITS ETF
• Lyxor MSCI Taiwan UCITS ETF 
• Lyxor South Africa (FTSE JSE TOP 40) UCITS ETF
• Lyxor Turkey (DJ Turkey Titans 20) UCITS ETF
• Lyxor China Enterprise (HSCEI) UCITS ETF
• Lyxor MSCI Indonesia UCITS ETF
• Lyxor Thailand (SET50 NET TR) UCITS ETF

- approved the project of merger of the French UCITS, wich qualify as Fonds commun de placement (the “Merging FCP”),
in the following sub-funds of the Fund (the “Receiving Sub-Funds”) 
Merging FCP Receiving Sub-Funds

Lyxor Euro Corporate Bond Ex Financials UCITS ETF Lyxor Euro Corporate Bond Ex Financials UCITS ETF
Lyxor Euro Corporate Bond UCITS ETF Lyxor Euro Corporate Bond UCITS ETF
Lyxor Commodities Thomson Reuters/CoreCommodity CRB TR UCITS ETF Lyxor Commodities Thomson Reuters/CoreCommodity CRB TR UCITS ETF
Lyxor Commodities Thomson Reuters/CoreCommodity CRB Ex-Energy 
TR UCITS ETF

Lyxor Commodities Thomson Reuters/CoreCommodity CRB Ex-Energy 
TR UCITS ETF

Lyxor Barclays Floating Rate Euro 0-7Y UCITS ETF Lyxor Barclays Floating Rate Euro 0-7Y UCITS ETF
Lyxor Dow Jones Industrial Average UCITS ETF Lyxor Dow Jones Industrial Average UCITS ETF
Lyxor Nasdaq-100 UCITS ETF Lyxor Nasdaq-100 UCITS ETF
Lyxor Brazil (IBOVESPA) UCITS ETF Lyxor Brazil (IBOVESPA) UCITS ETF
Lyxor Eastern Europe (CECE NTR EUR) UCITS ETF Lyxor Eastern Europe (CECE NTR EUR) UCITS ETF
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- approved the project of merger of the French UCITS, wich qualify as sub-funds of the SICAV Multi Units France (the
“Merging Sub-Funds”), in the following sub-funds of the Fund (the “Receiving Sub-Funds”):

By Circular Resolution dated March 22, 2018, the Board of Directors resolved to launch:
• the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor MSCI EMU ESG Trend Leaders (DR) UCITS ETF (share class
Acc) on March 20, 2018;

• the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor MSCI USA ESG Trend Leaders (DR) UCITS ETF (share class
Acc) on March 21, 2018;

• the Sub-Fund MULTI UNITS LUXEMBOURG - Lyxor MSCI World ESG Trend Leaders (DR) UCITS ETF (share
class Acc) on March 22, 2018;

By Circular Resolution dated April 26, 2018, the Board of Directors resolved to launch MULTI UNITS LUXEMBOURG -
Lyxor Scientific Beta Developed Long/Short UCIT ETF which was launched on April 26, 2018.
By Circular Resolution dated June 11, 2018, the Board of Directors resolved to launch MULTI UNITS LUXEMBOURG - Lyxor
S&P 500 Banks UCITS ETF which was launched on June 11, 2018.
By Circular Resolution dated July 18, 2018, the Board of Directors resolved:
- to launch the following sub-funds within the Company :

• MULTI UNITS LUXEMBOURG - Lyxor Core MSCI World (DR) UCITS ETF which was launched on February 28, 2018.
• MULTI UNITS LUXEMBOURG - Lyxor Core MSCI Japan (DR) UCITS ETF which was launched on February 28, 2018.
• MULTI UNITS LUXEMBOURG - Lyxor MSCI Emerging Markets LU UCITS ETF which was launched on March 5,
2018.

• MULTI UNITS LUXEMBOURG - Lyxor MSCI EM Asia UCITS ETF which was launched on March 5, 2018.
• MULTI UNITS LUXEMBOURG - Lyxor Core Morningstar UK NT (DR) UCITS ETF which was launched on
February 27, 2018.

• MULTI UNITS LUXEMBOURG - Lyxor Core Morningstar US (DR) UCITS ETF which was launched on
February 27, 2018.

Merging Sub-Funds Receiving Sub-Funds

Lyxor EuroMTS Highest Rated Macro-Weighted Govt Bond 1-3Y (DR) 
UCITS ETF 

Lyxor EuroMTS Highest Rated Macro-Weighted Govt Bond 1-3Y (DR) 
UCITS ETF 

Lyxor EuroMTS Highest Rated Macro-Weighted Govt Bond 3-5Y (DR) 
UCITS ETF

Lyxor EuroMTS Highest Rated Macro-Weighted Govt Bond 3-5Y (DR) 
UCITS ETF

Lyxor EuroMTS Highest Rated Macro-Weighted Govt Bond 5-7Y (DR) 
UCITS ETF

Lyxor EuroMTS Highest Rated Macro-Weighted Govt Bond 5-7Y (DR) 
UCITS ETF

Lyxor MSCI All Country World UCITS ETF Lyxor MSCI All Country World UCITS ETF
Lyxor Euro Stoxx Banks UCITS ETF Lyxor Euro Stoxx Banks UCITS ETF
Lyxor German Mid-Cap MDAX UCITS ETF Lyxor German Mid-Cap MDAX UCITS ETF
Lyxor MSCI Select OECD Emerging Markets GDP UCITS ETF Lyxor MSCI Select OECD Emerging Markets GDP UCITS ETF
Lyxor MSCI Indonesia UCITS ETF Lyxor MSCI Indonesia UCITS ETF
Lyxor Thailand (SET50 NET TR) UCITS ETF Lyxor Thailand (SET50 NET TR) UCITS ETF

Merging FCP Receiving Sub-Funds

Lyxor Hong Kong (HSI) UCITS ETF Lyxor Hong Kong (HSI) UCITS ETF
Lyxor MSCI AC Asia Ex Japan UCITS ETF Lyxor MSCI AC Asia Ex Japan UCITS ETF
Lyxor MSCI AC Asia Pacific Ex Japan UCITS ETF Lyxor MSCI AC Asia Pacific Ex Japan UCITS ETF
Lyxor MSCI EM Latin America UCITS ETF Lyxor MSCI EM Latin America UCITS ETF
Lyxor MSCI Korea UCITS ETF Lyxor MSCI Korea UCITS ETF
Lyxor MSCI Malaysia UCITS ETF Lyxor MSCI Malaysia UCITS ETF
Lyxor MSCI Taiwan UCITS ETF Lyxor MSCI Taiwan UCITS ETF
Lyxor South Africa (FTSE JSE TOP 40) UCITS ETF Lyxor South Africa (FTSE JSE TOP 40) UCITS ETF
Lyxor Turkey (DJ Turkey Titans 20) UCITS ETF Lyxor Turkey (DJ Turkey Titans 20) UCITS ETF
Lyxor China Enterprise (HSCEI) UCITS ETF Lyxor China Enterprise (HSCEI) UCITS ETF
Lyxor MSCI Indonesia UCITS ETF Lyxor MSCI Indonesia UCITS ETF
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- to change the denomination of classes of shares of certain Sub-Funds in order to reflect the mentions “Acc” and “Dist”
and whether the Shares Classes are monthly hedged, daily hedged or not, on February 12, 2018.

Previous Share Class name New Share Class name

Lyxor Commodities Thomson Reuters/CoreCommodity CRB EX-Agriculture TR
UCITS ETF - C-USD

Lyxor Commodities Thomson Reuters/CoreCommodity CRB EX-Agriculture TR
UCITS ETF - Acc

Lyxor DAX (DR) UCITS ETF- EUR Lyxor DAX (DR) UCITS ETF- Acc
Lyxor JPX-Nikkei 400 (DR) UCITS ETF- C-EUR Lyxor JPX-Nikkei 400 (DR) UCITS ETF- Acc
Lyxor JPX-Nikkei 400 (DR) UCITS ETF - Daily Hedged C-EUR Lyxor JPX-Nikkei 400 (DR) UCITS ETF - Daily Hedged to EUR - Acc
Lyxor JPX-Nikkei 400 (DR) UCITS ETF - Daily Hedged C-USD Lyxor JPX-Nikkei 400 (DR) UCITS ETF - Daily Hedged to USD - Acc
Lyxor JPX-Nikkei 400 (DR) UCITS ETF - Daily Hedged C-GBP Lyxor JPX-Nikkei 400 (DR) UCITS ETF - Daily Hedged to GBP - Acc
Lyxor JPX-Nikkei 400 (DR) UCITS ETF - Daily Hedged C-CHF Lyxor JPX-Nikkei 400 (DR) UCITS ETF - Daily Hedged to CHF - Acc
Lyxor FTSE 100 UCITS ETF - C-GBP Lyxor FTSE 100 UCITS ETF - Acc
Lyxor FTSE 100 UCITS ETF - Monthly Hedged C-EUR Lyxor FTSE 100 UCITS ETF - Monthly Hedged to EUR - Acc
Lyxor FTSE 100 UCITS ETF - D-GBP Lyxor FTSE 100 UCITS ETF - Dist
Lyxor FTSE 100 UCITS ETF - Monthly Hedged C-USD Lyxor FTSE 100 UCITS ETF - Monthly Hedged to USD - Acc
Lyxor MSCI EMU (DR) UCITS ETF - D-EUR Lyxor MSCI EMU (DR) UCITS ETF - Dist
Lyxor MSCI EMU (DR) UCITS ETF - Monthly Hedged C-CHF Lyxor MSCI EMU (DR) UCITS ETF - Monthly Hedged to CHF - Acc
Lyxor FTSE Europe Minimum Variance UCITS ETF - C-EUR Lyxor FTSE Europe Minimum Variance UCITS ETF -Acc
Lyxor MSCI Pacific Ex Japan UCITS ETF - D-USD Lyxor MSCI Pacific Ex Japan UCITS ETF - Dist
LYXOR FTSE USA MINIMUM VARIANCE UCITS ETF - C-USD Lyxor FTSE USA Minimum Variance UCITS ETF - Acc
Lyxor Pan Africa UCITS ETF - C-EUR Lyxor Pan Africa UCITS ETF - Acc
Lyxor SG European Quality Income NTR UCITS ETF - D-EUR Lyxor SG European Quality Income NTR UCITS ETF - Dist
Lyxor FTSE All World Minimum Variance UCITS ETF - C-USD Lyxor FTSE All World Minimum Variance UCITS ETF - Acc
Lyxor FTSE Emerging Minimum Variance UCITS ETF - C-USD Lyxor FTSE Emerging Minimum Variance UCITS ETF - Acc
Lyxor Euro Stoxx 50 Protective Put UCITS ETF - D-EUR Lyxor Euro Stoxx 50 Protective Put UCITS ETF - Dist
Lyxor DAILY LevDAX UCITS ETF - EUR Lyxor Daily LevDAX UCITS ETF - Acc
Lyxor Daily Double Short S&P 500 UCITS ETF - C-USD Lyxor Daily Double Short S&P 500 UCITS ETF - Acc
Lyxor S&P 500 UCITS ETF - Daily Hedged D-EUR Lyxor S&P 500 UCITS ETF - Daily Hedged to EUR - Dist
Lyxor S&P 500 UCITS ETF - Daily Hedged C-EUR Lyxor S&P 500 UCITS ETF - Daily Hedged to EUR - Acc
Lyxor S&P 500 UCITS ETF - Daily Hedged C-CHF Lyxor S&P 500 UCITS ETF - Daily Hedged to CHF - Acc
Lyxor FTSE EMU Minimum Variance UCITS ETF - C-EUR Lyxor FTSE EMU Minimum Variance UCITS ETF - Acc
Lyxor EUR 2-10Y Inflation Expectations UCITS ETF - C-EUR Lyxor EUR 2-10Y Inflation Expectations UCITS ETF - Acc
Lyxor EUROMTS 3-5Y Investment Grade (DR) UCITS ETF - C-EUR Lyxor EUROMTS 3-5Y INVESTMENT GRADE (DR) UCITS ETF - Acc
Lyxor EUROMTS All-Maturity Investment Grade (DR) UCITS ETF C-EUR Lyxor EUROMTS  All-Maturity Investment Grade (DR) UCITS ETF - Acc
Lyxor EUROMTS Inflation Linked Investment Grade (DR) UCITS ETF - C-EUR Lyxor EUROMTS Inflation Linked Investment Grade (DR) UCITS ETF - Acc
Lyxor EUROMTS 1-3Y Investment Grade (DR) UCITS ETF - C-EUR Lyxor EUROMTS 1-3Y Investment Grade (DR) UCITS ETF - Acc
Lyxor US$ 10Y Inflation Expectations UCITS ETF - C-USD Lyxor US$ 10Y Inflation Expectations UCITS ETF - Acc
Lyxor EUROMTS 5-7Y Investment Grade (DR) UCITS ETF - C-EUR Lyxor EuroMTS 5-7Y Investment Grade (DR) UCITS ETF - Acc
Lyxor US TIPS (DR) UCITS ETF - D-USD Lyxor US TIPS (DR) UCITS ETF - Dist
Lyxor EUROMTS 7-10Y Investment Grade (DR) UCITS ETF - C-EUR Lyxor EuroMTS 7-10Y Investment Grade (DR) UCITS ETF - Acc
Lyxor FTSE Actuaries UK Gilts (DR) UCITS ETF - D-GBP Lyxor FTSE Actuaries UK Gilts (DR) UCITS ETF - Dist
Lyxor EuroMTS Highest Rated Macro-Weighted Govt Bond (DR) UCITS ETF - 
C-EUR

Lyxor EuroMTS Highest Rated Macro-Weighted Govt Bond (DR) UCITS ETF - Acc

Lyxor iBoxx EUR Liquid High Yield BB UCITS ETF - C-EUR Lyxor iBoxx EUR Liquid High Yield BB UCITS ETF - Acc
Lyxor iBoxx $Treasuries 1-3Y (DR) UCITS ETF - D-USD Lyxor iBoxx $Treasuries 1-3Y (DR) UCITS ETF - Dist
Lyxor iBoxx $Treasuries 1-3Y (DR) UCITS ETF - Monthly Hedged D-EUR Lyxor iBoxx $Treasuries 1-3Y (DR) UCITS ETF- Monthly Hedged to EUR - Dist
Lyxor EUROMTS 10-15Y Investment Grade (DR) UCITS ETF - C-EUR Lyxor EUROMTS 10-15Y Investment Grade (DR) UCITS ETF - Acc
Lyxor EUROMTS 15+Y Investment Grade (DR) UCITS ETF - C-EUR Lyxor EUROMTS 15+Y Investment Grade (DR) UCITS ETF - Acc
Lyxor UK£ 10Y Inflation Expectations UCITS ETF - C-GBP Lyxor UK£ 1OY Inflation Expectations UCITS ETF - Acc
Lyxor BOT MTS Ex-Bank of Italy (DR) UCITS ETF - C-EUR Lyxor BOT MTS Ex-Bank of Italy (DR) UCITS ETF - Acc
Lyxor FTSE Actuaries UK Gilts Inflation-Linked (DR) UCITS ETF - D-GBP Lyxor FTSE Actuaries UK Gilts Inflation-Linked (DR) UCITS ETF- Dist
Lyxor Fed Funds US Dollar Cash UCITS ETF - C-USD Lyxor Fed Funds US Dollar Cash UCITS ETF - Acc
Lyxor iBoxx $Treasuries 5-7Y (DR) UCITS ETF - D-USD Lyxor iBoxx $Treasuries 5-7Y (DR) UCITS ETF - Dist
Lyxor iBoxx GBP Liquid Corporates Long Dated UCITS ETF - D-GBP Lyxor iBoxx GBP Liquid Corporates Long Dated UCITS ETF - Dist
Lyxor iBoxx $Treasuries 3-5Y (DR) UCITS ETF - D-USD Lyxor iBoxx $Treasuries 3-5Y (DR) UCITS ETF- Dist



Notes to the financial statements (continued)

381

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

- to rename the following sub-funds:

Within each Sub-Fund, the Fund may create different Classes of Shares which are entitled to regular dividend payments
(“Distribution Shares”) or with earnings reinvested (“Capitalisation Shares”), or which differ also by the targeted investors,
their reference currencies, their currency hedging policy, by the management fees or the subscription/redemption fees.
Capitalisation and distribution shares have been issued during the period ended June 30, 2018. 
The amounts invested in the several Classes of Shares of one Sub-Fund are themselves invested in a common underlying
portfolio of investments within the Sub-Fund, although the Net Asset Value per share of each Class of Shares may differ
as a result of either the distribution policy, the taxe d’abonnement and/or the management fees and/or the subscription and
redemption fees for each Class.

Previous Share Class name New Share Class name

Lyxor iBoxx $Treasuries 7-10Y (DR) UCITS ETF - D-USD Lyxor iBoxx $Treasuries 7-10Y (DR) UCITS ETF - Dist
Lyxor Green Bond (DR) UCITS ETF - C-EUR Lyxor Green Bond (DR) UCITS ETF - Acc
Lyxor Green Bond (DR) UCITS ETF - Monthly Hedged C-EUR Lyxor Green Bond (DR) UCITS ETF - Monthly Hedged to EUR - Acc

Previous name of the sub-fund New name of the sub-fund as of March 19, 2018

MULTI UNITS LUXEMBOURG - Lyxor FTSE Actuaries UK Gilts (DR) UCITS ETF MULTI UNITS LUXEMBOURG - Lyxor Core FTSE Actuaries UK Gilts (DR) UCITS
ETF

MULTI UNITS LUXEMBOURG - Lyxor FTSE Actuaries UK Gilts Inflation-Linked
(DR) UCITS ETF

MULTI UNITS LUXEMBOURG - Lyxor Core FTSE Actuaries UK Gilts Inflation-
Linked (DR) UCITS ETF

MULTI UNITS LUXEMBOURG - Lyxor US TIPS (DR) UCITS ETF MULTI UNITS LUXEMBOURG - Lyxor Core US TIPS (DR) UCITS ETF
MULTI UNITS LUXEMBOURG - Lyxor MSCI EMU (DR) UCITS ETF MULTI UNITS LUXEMBOURG - Lyxor Core MSCI EMU (DR) UCITS ETF

Previous name of the sub-fund New name of the sub-fund as of April 16, 2018

MULTI UNITS LUXEMBOURG - Lyxor Italia Equity PIR UCITS ETF MULTI UNITS LUXEMBOURG - Lyxor Italia Equity PIR (DR) UCITS ETF

Previous name of the sub-fund New name of the sub-fund as of May 9, 2018

MULTI UNITS LUXEMBOURG - Lyxor Daily Double Short S&P 500 UCITS ETF MULTI UNITS LUXEMBOURG - Lyxor S&P 500 Daily (-2x) Inverse UCITS ETF
MULTI UNITS LUXEMBOURG - Lyxor iBoxx $ Treasuries 1-3Y (DR) UCITS ETF MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 1-3Y (DR) UCITS

ETF
MULTI UNITS LUXEMBOURG - Lyxor iBoxx $ Treasuries 5-7Y (DR) UCITS ETF MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 5-7Y (DR) UCITS

ETF
MULTI UNITS LUXEMBOURG - Lyxor iBoxx $ Treasuries 3-5Y (DR) UCITS ETF MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 3-5Y (DR) UCITS

ETF
MULTI UNITS LUXEMBOURG - Lyxor iBoxx $ Treasuries 7-10Y (DR) UCITS ETF MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 7-10Y (DR) UCITS

ETF
MULTI UNITS LUXEMBOURG - Lyxor FTSE Actuaries UK Gilts 0-5Y (DR) UCITS
ETF

MULTI UNITS LUXEMBOURG - Lyxor Core FTSE Actuaries UK Gilts 0-5Y (DR)
UCITS ETF

Sub-Funds Class of shares ISIN Code
Distribution

Capitalisation

MULTI UNITS LUXEMBOURG - Lyxor DAX (DR) UCITS ETF Class Acc LU0252633754 Capitalisation
MULTI UNITS LUXEMBOURG - Lyxor DAILY LevDAX UCITS ETF Class Acc LU0252634307 Capitalisation
MULTI UNITS LUXEMBOURG - Lyxor WIG20 UCITS ETF Class PLN LU0459113907 Capitalisation
MULTI UNITS LUXEMBOURG - Lyxor S&P 500 UCITS ETF Class C-EUR LU1135865084 Capitalisation

Class Daily Hedged to CHF - Acc LU1302703878 Capitalisation
Class Daily Hedged to EUR - Acc LU0959211326 Capitalisation
Class Daily Hedged to EUR - Dist LU0959211243 Distribution

Class D-EUR LU0496786574 Distribution
Class D-USD LU0496786657 Distribution

MULTI UNITS LUXEMBOURG - Lyxor MSCI Canada UCITS ETF Class D-EUR LU0496786731 Distribution
MULTI UNITS LUXEMBOURG - Lyxor Australia (S&P ASX 200) UCITS ETF Class D-EUR LU0496786905 Distribution
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Sub-Funds Class of shares ISIN Code
Distribution

Capitalisation

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Utilities TR UCITS ETF Class C-EUR LU0533034558 Capitalisation
Class C-USD LU0533034632 Capitalisation

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Materials TR UCITS ETF Class C-EUR LU0533033824 Capitalisation
Class C-USD LU0533034046 Capitalisation

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Telecommunication Services Class C-EUR LU0533034129 Capitalisation
TR UCITS ETF Class C-USD LU0533034392 Capitalisation
MULTI UNITS LUXEMBOURG - Lyxor MSCI World Information Technology Class C-EUR LU0533033667 Capitalisation
TR UCITS ETF Class C-USD LU0533033741 Capitalisation
MULTI UNITS LUXEMBOURG - Lyxor MSCI World Health Care TR UCITS ETF Class C-EUR LU0533033238 Capitalisation

Class C-USD LU0533033311 Capitalisation
MULTI UNITS LUXEMBOURG - Lyxor MSCI World Industrials TR UCITS ETF Class C-EUR LU0533033402 Capitalisation

Class C-USD LU0533033584 Capitalisation
MULTI UNITS LUXEMBOURG - Lyxor MSCI World Energy TR UCITS ETF Class C-EUR LU0533032420 Capitalisation

Class C-USD LU0533032776 Capitalisation
MULTI UNITS LUXEMBOURG - Lyxor MSCI World Financials TR UCITS ETF Class C-EUR LU0533032859 Capitalisation

Class C-USD LU0533033071 Capitalisation
MULTI UNITS LUXEMBOURG - Lyxor MSCI World Consumer Discretionary Class C-EUR LU0533032008 Capitalisation
TR UCITS ETF Class C-USD LU0533032180 Capitalisation
MULTI UNITS LUXEMBOURG - Lyxor MSCI World Consumer Staples Class C-EUR LU0533032263 Capitalisation
TR UCITS ETF Class C-USD LU0533032347 Capitalisation
MULTI UNITS LUXEMBOURG - Lyxor S&P 500 VIX Futures Enhanced Class Acc LU0832435464 Capitalisation
Roll UCITS ETF
MULTI UNITS LUXEMBOURG - Lyxor SG Global Quality Income NTR UCITS ETF Class C-GBP LU0855692520 Capitalisation

Class D-EUR LU0832436512 Distribution
Class Monthly Hedged C-GBP LU1040688639 Capitalisation

MULTI UNITS LUXEMBOURG - Lyxor MSCI ACWI Gold UCITS ETF Class C-EUR LU0854423687 Capitalisation
MULTI UNITS LUXEMBOURG - Lyxor SG European Quality Income NTR Class Dist LU0959210278 Distribution
UCITS ETF
MULTI UNITS LUXEMBOURG - Lyxor IBOXX EUR Liquid High Yield Class Acc LU1215415214 Capitalisation
BB UCITS ETF
MULTI UNITS LUXEMBOURG - Lyxor MSCI Pacific ex Japan UCITS ETF Class Dist LU1220245556 Distribution
MULTI UNITS LUXEMBOURG - Lyxor Fed Funds US Dollar Cash UCITS ETF Class Acc LU1233598447 Capitalisation
MULTI UNITS LUXEMBOURG - Lyxor FTSE Emerging Minimum Variance Class Acc LU1237527673 Capitalisation
UCITS ETF
MULTI UNITS LUXEMBOURG - Lyxor FTSE Europe Minimum Variance Class Acc LU1237527160 Capitalisation
UCITS ETF
MULTI UNITS LUXEMBOURG - Lyxor Euro STOXX 50 Protective PUT Class Dist LU1267054333 Distribution
UCITS ETF
MULTI UNITS LUXEMBOURG - Lyxor Pan Africa UCITS ETF Class Acc LU1287022708 Capitalisation
MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 5-7Y Investment Grade (DR) Class Acc LU1287023003 Capitalisation
UCITS ETF
MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 7-10Y Investment Grade (DR) Class Acc LU1287023185 Capitalisation
UCITS ETF 
MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 15+Y Investment Grade (DR) Class Acc LU1287023268 Capitalisation
UCITS ETF
MULTI UNITS LUXEMBOURG - Lyxor EuroMTS Highest Rated Macro-Weighted Class Acc LU1287023342 Capitalisation
Govt Bond (DR) UCITS ETF 
MULTI UNITS LUXEMBOURG - Lyxor BOT MTS Ex-Bank of Italy (DR) Class Acc LU1287024076 Capitalisation
UCITS ETF
MULTI UNITS LUXEMBOURG - Lyxor S&P 500 Daily (-2x) Inverse UCITS ETF Class Acc LU1327051279 Capitalisation
MULTI UNITS LUXEMBOURG - Lyxor FTSE All World Minimum Variance Class Acc LU1389266302 Capitalisation
UCITS ETF 
MULTI UNITS LUXEMBOURG - Lyxor EUR 2-10Y Inflation Expectations UCITS ETF Class Acc LU1390062245 Capitalisation
MULTI UNITS LUXEMBOURG - Lyxor US$ 10Y Inflation Expectations UCITS ETF Class Acc LU1390062831 Capitalisation
MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 1-3Y (DR) UCITS ETF Class Dist LU1407887162 Distribution

Class Monthly Hedged to EUR - Dist LU1407887329 Distribution
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Sub-Funds Class of shares ISIN Code
Distribution

Capitalisation

MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 5-7Y (DR) UCITS ETF Class Dist LU1407888996 Distribution
MULTI UNITS LUXEMBOURG - Lyxor iBoxx £ Liquid Corporates Long Dated Class Dist LU1407891602 Distribution
UCITS ETF
MULTI UNITS LUXEMBOURG - Lyxor Core FTSE Actuaries UK Gilts (DR) UCITS ETF Class Dist LU1407892592 Distribution
MULTI UNITS LUXEMBOURG - Lyxor Core FTSE Actuaries UK Gilts Inflation-Linked Class Dist LU1407893301 Distribution
(DR) UCITS ETF
MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 3-5Y (DR) UCITS ETF Class Dist LU1407889887 Distribution
MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 7-10Y (DR) UCITS ETF Class Dist LU1407888053 Distribution
MULTI UNITS LUXEMBOURG - Lyxor Commodities Thomson Class Acc LU1435770406 Capitalisation
Reuters/CoreCommodity CRB EX-Agriculture TR UCITS ETF 
MULTI UNITS LUXEMBOURG - Lyxor Core FTSE Actuaries UK Gilts 0-5Y (DR) Class Dist LU1439943090 Distribution
UCITS ETF 
MULTI UNITS LUXEMBOURG - Lyxor Core US TIPS (DR) UCITS ETF Class Dist LU1452600270 Distribution

Class Monthly Hedged to GBP - Dist LU1452600601 Distribution
MULTI UNITS LUXEMBOURG - Lyxor UK£ 10Y Inflation Expectations UCITS ETF Class Acc LU1549300439 Capitalisation
MULTI UNITS LUXEMBOURG - Lyxor Green Bond (DR) UCITS ETF Class Acc LU1563454310 Capitalisation

Class Monthly Hedged to EUR - Acc LU1563454823 Capitalisation
MULTI UNITS LUXEMBOURG - Lyxor Italia Equity PIR (DR) UCITS ETF Class Acc LU1605710802 Capitalisation
MULTI UNITS LUXEMBOURG - Lyxor Core MSCI EMU (DR) UCITS ETF Class Dist LU1646360971 Distribution

Class Monthly Hedged to CHF - Acc LU1646361193 Capitalisation
MULTI UNITS LUXEMBOURG - Lyxor JPX-Nikkei 400 (DR) UCITS ETF Class Acc LU1646359452 Capitalisation

Class Daily Hedged to CHF - Acc LU1646360039 Capitalisation
Class Daily Hedged to EUR - Acc LU1646359965 Capitalisation
Class Daily Hedged to GBP - Acc LU1646359619 Capitalisation
Class Daily Hedged to USD - Acc LU1646359882 Capitalisation

MULTI UNITS LUXEMBOURG - Lyxor FTSE USA Minimum Variance UCITS ETF Class Acc LU1646362167 Capitalisation
MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 1-3Y Investment Grade (DR) UCITS
ETF

Class Acc LU1650487413 Capitalisation

MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 3-5Y Investment Grade (DR) UCITS
ETF

Class Acc LU1650488494 Capitalisation

MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 10-15Y Investment Grade (DR)
UCITS ETF

Class Acc LU1650489385 Capitalisation

MULTI UNITS LUXEMBOURG - Lyxor EUROMTS All-Maturity Investment Grade (DR)
UCITS ETF

Class Acc LU1650490474 Capitalisation

MULTI UNITS LUXEMBOURG - Lyxor EUROMTS Inflation Linked Investment Grade
(DR) UCITS ETF 

Class Acc LU1650491282 Capitalisation

MULTI UNITS LUXEMBOURG - Lyxor FTSE 100 UCITS ETF Class Acc LU1650492173 Capitalisation
Class Dist LU1650492256 Distribution

Class Monthly Hedged to EUR - Acc LU1650492330 Capitalisation
Class Monthly Hedged to USD - Acc LU1650492504 Capitalisation

MULTI UNITS LUXEMBOURG - Lyxor FTSE EMU Minimum Variance UCITS ETF Class Acc LU1717044488 Capitalisation
MULTI UNITS LUXEMBOURG - Lyxor MSCI EM ESG Trend Leaders UCITS ETF Class Acc LU1769088581 Capitalisation
MULTI UNITS LUXEMBOURG - Lyxor Core MSCI World (DR) UCITS ETF Class Acc LU1781541179 Capitalisation
MULTI UNITS LUXEMBOURG - Lyxor Core MSCI Japan (DR) UCITS ETF Class Acc LU1781541252 Capitalisation
MULTI UNITS LUXEMBOURG - Lyxor MSCI Emerging Markets LU UCITS ETF Class Acc LU1781541922 Capitalisation
MULTI UNITS LUXEMBOURG - Lyxor MSCI EM Asia UCITS ETF Class Acc LU1781541849 Capitalisation
MULTI UNITS LUXEMBOURG - Lyxor Core Morningstar UK NT (DR) UCITS ETF Class Acc LU1781541096 Capitalisation
MULTI UNITS LUXEMBOURG - Lyxor Core Morningstar US (DR) UCITS ETF Class Acc LU1781540957 Capitalisation
MULTI UNITS LUXEMBOURG - Lyxor MSCI EMU ESG Trend Leaders (DR) UCITS
ETF

Class Acc LU1792117340 Capitalisation

MULTI UNITS LUXEMBOURG - Lyxor MSCI USA ESG Trend Leaders (DR) 
UCITS ETF

Class Acc LU1792117696 Capitalisation

MULTI UNITS LUXEMBOURG - Lyxor MSCI WORLD ESG Trend Leaders (DR) UCITS
ETF

Class Acc LU1792117779 Capitalisation

MULTI UNITS LUXEMBOURG - Lyxor Scientific Beta Developed Long/Short UCIT ETF Class Acc (EUR) LU1810006863 Capitalisation
Class Acc (USD) LU1810006780 Capitalisation

MULTI UNITS LUXEMBOURG - Lyxor S&P 500 Banks UCITS ETF Class Acc LU1829221966 Capitalisation
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The following Sub-Funds are listed in NYSE Euronext Paris Stock Exchange:
• MULTI UNITS LUXEMBOURG - Lyxor DAX (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor DAILY LevDAX UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor WIG20 UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor S&P 500 UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI Canada UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Australia (S&P ASX 200) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Utilities TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Materials TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Telecommunication Services TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Information Technology TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Health Care TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Industrials TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Energy TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Financials TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Consumer Discretionary TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Consumer Staples TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor SG Global Quality Income NTR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI ACWI Gold UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor SG European Quality Income NTR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor IBOXX EUR Liquid High Yield BB UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI Pacific ex Japan UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor FTSE Emerging Minimum Variance UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor FTSE Europe Minimum Variance UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Pan Africa UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 5-7Y Investment Grade (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 7-10Y Investment Grade (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 15+Y Investment Grade (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor EuroMTS Highest Rated Macro-Weighted Govt Bond (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor BOT MTS Ex-Bank of Italy (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor S&P 500 Daily (-2x) Inverse UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor FTSE All World Minimum Variance UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor EUR 2-10Y Inflation Expectations UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor US$ 10Y Inflation Expectations UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 1-3Y (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 5-7Y (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor iBoxx £ Liquid Corporates Long Dated UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core FTSE Actuaries UK Gilts (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core FTSE Actuaries UK Gilts Inflation-Linked (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Green Bond (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core MSCI EMU (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor JPX-Nikkei 400 (DR) UCITS ETF  
• MULTI UNITS LUXEMBOURG - Lyxor FTSE USA Minimum Variance UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 1-3Y Investment Grade (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 3-5Y Investment Grade (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 10-15Y Investment Grade (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS All-Maturity Investment Grade (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS Inflation Linked Investment Grade (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor FTSE 100 UCITS ETF
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• MULTI UNITS LUXEMBOURG - Lyxor FTSE EMU Minimum Variance UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core MSCI World (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core Morningstar US (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Scientific Beta Developed Long/Short UCITS ETF

The following Sub-Funds are listed in Deutsche Boerse Frankfurt Stock Exchange:
• MULTI UNITS LUXEMBOURG - Lyxor DAX (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor DAILY LevDAX UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor S&P 500 UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI Canada UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Australia (S&P ASX 200) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Utilities TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Materials TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Telecommunication Services TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Information Technology TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Health Care TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Industrials TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Energy TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Financials TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Consumer Discretionary TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Consumer Staples TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor S&P 500 VIX Futures Enhanced Roll UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor SG Global Quality Income NTR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Pan Africa UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 5-7Y Investment Grade (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 7-10Y Investment Grade (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 15+Y Investment Grade (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor EuroMTS Highest Rated Macro-Weighted Govt Bond (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor EUR 2-10Y Inflation Expectations UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor US$ 10Y Inflation Expectations UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Commodities Thomson Reuters/CoreCommodity CRB EX-Agriculture TR
UCITS ETF

• MULTI UNITS LUXEMBOURG - Lyxor Core US TIPS (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Green Bond (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core MSCI EMU (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 1-3Y Investment Grade (DR) UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 3-5Y Investment Grade (DR) UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 10-15Y Investment Grade (DR) UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS All-Maturity Investment Grade (DR) UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS Inflation Linked Investment Grade (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI EM ESG Trend Leaders UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core MSCI World (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core MSCI Japan (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI EM Asia UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core Morningstar UK NT (DR) UCITS ETF  
• MULTI UNITS LUXEMBOURG - Lyxor Core Morningstar US (DR) UCITS ETF  
• MULTI UNITS LUXEMBOURG - Lyxor MSCI EMU ESG Trend Leaders (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI USA ESG Trend Leaders (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World ESG Trend Leaders (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Scientific Beta Developed Long/Short UCITS ETF
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The following Sub-Funds are listed in Borsa Italiana Milan Stock Exchange:
• MULTI UNITS LUXEMBOURG - Lyxor DAX (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor DAILY LevDAX UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor S&P 500 UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI Canada UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor Australia (S&P ASX 200) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Utilities TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Materials TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Telecommunication Services TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Information Technology TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Health Care TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Industrials TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Energy TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Financials TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Consumer Discretionary TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Consumer Staples TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor S&P 500 VIX Futures Enhanced Roll UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor IBOXX EUR Liquid High Yield BB UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Fed Funds US Dollar Cash UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor FTSE Emerging Minimum Variance UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor FTSE Europe Minimum Variance UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Pan Africa UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 5-7Y Investment Grade (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 7-10Y Investment Grade (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 15+Y Investment Grade (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor EuroMTS Highest Rated Macro-Weighted Govt Bond (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor BOT MTS Ex-Bank of Italy (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor S&P 500 Daily (-2x) Inverse UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor FTSE All World Minimum Variance UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor EUR 2-10Y Inflation Expectations UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor US$ 10Y Inflation Expectations UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 1-3Y (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 5-7Y (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Commodities Thomson Reuters/CoreCommodity CRB EX-Agriculture TR
UCITS ETF

• MULTI UNITS LUXEMBOURG - Lyxor Core US TIPS (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Italia Equity PIR (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core MSCI EMU (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor FTSE USA Minimum Variance UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 1-3Y Investment Grade (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 3-5Y Investment Grade (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 10-15Y Investment Grade (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS All-Maturity Investment Grade (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS Inflation Linked Investment Grade (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor FTSE 100 UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core MSCI World (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core MSCI Japan (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI EM Asia UCITS ETF
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• MULTI UNITS LUXEMBOURG - Lyxor Core Morningstar UK NT (DR) UCITS ETF  
• MULTI UNITS LUXEMBOURG - Lyxor Core Morningstar US (DR) UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor Scientific Beta Developed Long/Short UCITS ETF

The following Sub-Funds are listed in Warsaw Stock Exchange:
• MULTI UNITS LUXEMBOURG - Lyxor DAX (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor WIG20 UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor S&P 500 UCITS ETF

The following Sub-Funds are listed in SIX Swiss Stock Exchange:
• MULTI UNITS LUXEMBOURG - Lyxor DAX (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor DAILY LevDAX UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor S&P 500 UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI Canada UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Australia (S&P ASX 200) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Utilities TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Materials TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Telecommunication Services TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Information Technology TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Health Care TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Industrials TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Energy TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Financials TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Consumer Discretionary TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Consumer Staples TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor SG Global Quality Income NTR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI ACWI Gold UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 5-7Y Investment Grade (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 7-10Y Investment Grade (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 15+Y Investment Grade (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor EuroMTS Highest Rated Macro-Weighted Govt Bond (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor EUR 2-10Y Inflation Expectations UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor US$ 10Y Inflation Expectations UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 1-3Y (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 5-7Y (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Commodities Thomson Reuters/CoreCommodity CRB EX-Agriculture TR
UCITS ETF

• MULTI UNITS LUXEMBOURG - Lyxor Core MSCI EMU (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor JPX-Nikkei 400 (DR) UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 1-3Y Investment Grade (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 3-5Y Investment Grade (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 10-15Y Investment Grade (DR) UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS All-Maturity Investment Grade (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS Inflation Linked Investment Grade (DR) UCITS ETF

The following Sub-Funds are listed in London Stock Exchange:
• MULTI UNITS LUXEMBOURG - Lyxor DAX (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor S&P 500 UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI Canada UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor Australia (S&P ASX 200) UCITS ETF
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• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Utilities TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Materials TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Telecommunication Services TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Information Technology TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Health Care TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Industrials TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Energy TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Financials TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Consumer Discretionary TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World Consumer Staples TR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor SG Global Quality Income NTR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor SG European Quality Income NTR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI Pacific ex Japan UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Fed Funds US Dollar Cash UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor FTSE Emerging Minimum Variance UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor FTSE Europe Minimum Variance UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor FTSE All World Minimum Variance UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor EUR 2-10Y Inflation Expectations UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor US$ 10Y Inflation Expectations UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 1-3Y (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 5-7Y (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor iBoxx £ Liquid Corporates Long Dated UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core FTSE Actuaries UK Gilts (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core FTSE Actuaries UK Gilts Inflation-Linked (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 3-5Y (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 7-10Y (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Commodities Thomson Reuters/CoreCommodity CRB EX-Agriculture TR
UCITS ETF

• MULTI UNITS LUXEMBOURG - Lyxor Core FTSE Actuaries UK Gilts 0-5Y (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core US TIPS (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor UK£ 10Y Inflation Expectations UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Green Bond (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor JPX-Nikkei 400 (DR) UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor FTSE USA Minimum Variance UCITS ETF  
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS All-Maturity Investment Grade (DR) UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor EUROMTS Inflation Linked Investment Grade (DR) UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor FTSE 100 UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI EM ESG Trend Leaders UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core MSCI World (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core MSCI Japan (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI EM Asia UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core Morningstar UK NT (DR) UCITS ETF  
• MULTI UNITS LUXEMBOURG - Lyxor Core Morningstar US (DR) UCITS ETF  
• MULTI UNITS LUXEMBOURG - Lyxor MSCI EMU ESG Trend Leaders (DR) UCITS ETF  
• MULTI UNITS LUXEMBOURG - Lyxor MSCI USA ESG Trend Leaders (DR) UCITS ETF  
• MULTI UNITS LUXEMBOURG - Lyxor MSCI World ESG Trend Leaders (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Scientific Beta Developed Long/Short UCITS ETF 
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The following Sub-Funds are listed in Luxembourg Stock Exchange:
• MULTI UNITS LUXEMBOURG - Lyxor SG Global Quality Income NTR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 3-5Y (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 7-10Y (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core FTSE Actuaries UK Gilts 0-5Y (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Core US TIPS (DR) UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor UK£ 10Y Inflation Expectations UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor JPX-Nikkei 400 (DR) UCITS ETF 
• MULTI UNITS LUXEMBOURG - Lyxor FTSE 100 UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor Scientific Beta Developed Long/Short UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor S&P 500 Banks UCITS ETF 

The following Sub-Funds are listed in NYSE Euronext Amsterdam Stock Exchange:
• MULTI UNITS LUXEMBOURG - Lyxor S&P 500 VIX Futures Enhanced Roll UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor SG Global Quality Income NTR UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor MSCI ACWI Gold UCITS ETF
• MULTI UNITS LUXEMBOURG - Lyxor JPX-Nikkei 400 (DR) UCITS ETF 

The following Sub-Fund is listed in NYSE Euronext Brussels Stock Exchange:
• MULTI UNITS LUXEMBOURG - Lyxor S&P 500 VIX Futures Enhanced Roll UCITS ETF 

Significant accounting policies2 -

2.1 Presentation of financial statements
The financial statements are prepared in accordance with Luxembourg regulations relating to Undertakings for Collective
Investment.

2.2 Valuation of investment in securities
2.2.1 Securities listed on a recognised stock exchange or dealt in 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 their last available closing prices on the main market for the relevant security.
2.2.2 In the event that the last available closing price does not, in the opinion of the Board of Directors, truly reflect the
fair market value of such securities, the value is defined by the Board of Directors based on the reasonably foreseeable
sales proceeds determined prudently and in good faith.
2.2.3 Securities not listed or traded on a stock exchange or not dealt in 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.
2.2.4 Securities not listed or traded on a stock exchange or not dealt in on another regulated market are valued at their
face value with interest accrued.
2.2.5 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 the material changes in market
conditions, the valuation basis of the investment is adjusted to the new market yields.
2.2.6 Investments in open-ended UCIs are valued on the basis of the last available net asset value of the units or shares
of such UCIs.
2.2.7 All other securities and other assets are valued at fair market value as determined in good faith pursuant to
procedures established by the Board of Directors.
2.2.8 The Company may more specifically enter into securities lending transactions provided that the following rules are
complied with in addition to the abovementioned conditions:
• The borrower in a securities lending transaction must be subject to prudential supervision rules considered by the CSSF
as equivalent to those prescribed by EU law;
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• The Company may only lend securities to a borrower either directly or through a standardised system organised by a
recognised clearing institution or through a lending system organised by a financial institution subject to prudential
supervision rules considered by the CSSF as equivalent to those provided by EU law and specialised in this type of
transaction;

• The Company may only enter into securities lending transactions provided that it is entitled at any time under the terms
of the agreement to request the return of the securities lent or to terminate the agreement.

• The Company and the Management Company have appointed the securities lending agent. The securities lending agent
has been authorised (i) to enter into securities lending transactions including but not limited to Global Master Securities
Lending Agreements (“GMSLA”), and /or any other internationally recognized master agreement) on behalf of the Company
and (ii) to invest any cash received/held on behalf of the Company as collateral pursuant to such securities lending
transactions, in accordance with and within the limits set forth in the agency securities lending agreement, the rules set
out in the Prospectus and the applicable regulations.

Any income generated by securities lending transactions (reduced by any applicable direct or indirect operational costs and
fees arising there from and paid to the Securities Lending Agent and, as the case may be, to the Management Company)
will be payable to the relevant Sub-Fund. As these direct and indirect operational costs do not increase the costs of running
the Sub-Fund, they have been excluded from the ongoing charges. For the avoidance of doubt securities lending transaction
will be limited to Sub-Fund applying Direct Replication investment policy.

2.3 Valuation of Futures
The value of financial derivative instruments traded on exchanges or on other Regulated Markets shall be based upon the
last available settlement prices of these financial derivative instruments on exchanges and Regulated Markets on which the
particular financial derivative instruments are traded by the Company; provided that if financial derivative instruments could
not be liquidated on the day with respect to which net assets are being determined, the basis for determining the value of
such financial derivative instruments shall be such value as the Directors may deem fair and reasonable. The financial
derivative instruments which are not listed on any official stock exchange or traded on any other organised market will be
valued in a reliable and verifiable manner on a daily basis and verified by a competent professional appointed by the
Company.

2.4 Valuation of total return swaps
Swaps linked to indexes or financial instruments are valued at their market value, net present value of future cash flows,
based on the applicable index or financial instrument, in accordance with the procedure laid down by the Board of Directors.

2.5 Net realised gains or losses on performance swaps
The realised on swaps in the Statement of Operations and Changes in Net Assets includes the balances on swaps paid or
received by the Fund in the context of the increase / decrease of the composition of the securities basket, or paid / received
in the context of subscriptions / redemptions at the Fund’s level.

2.6 Net realised gains or losses resulting from investments
The realised gains or losses resulting from the sales of investments are calculated on an average cost basis.

2.7 Foreign exchange translation
The accounts of each Sub-Fund are maintained in the reference currency of the Sub-Fund and the financial statements are
expressed in that currency.
The acquisition cost of securities expressed in a currency other than the reference currency is translated into the reference
currency at the exchange rates prevailing on the date of purchase.
Income and expenses expressed in other currencies than the reference currency are converted at exchange rates ruling
at the transaction date.
Assets and liabilities expressed in other currencies than the reference currency are converted at exchange rates ruling at
the year-end.
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2.8 Forward foreign exchange contracts
Net change in unrealised profits and losses on forward foreign exchange contracts are valued on the basis of forward
exchange rates prevailing at the relevant valuation date.
Forward foreign exchange contracts are disclosed in the Statement of Net Assets under the item “Net unrealised profit/loss
on forward foreign exchange contracts”.

2.9 Combined financial statements
The combined Statement of Net Assets represent the total of the Statements of Net Assets of the individual Sub- Funds,
converted in Euro, based on exchange rates applicable at year-end.

2.10 Income
Dividends are 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.

2.11 Formation expenses
The formation expenses of the Fund are borne by the Management Company.

Management fees3 -
Following a Main Delegation Agreement dated March 29, 2006, as amended, Lyxor Asset Management Luxembourg S.A.
was appointed as Management Company of the Sub-Funds. 
Following a Novation Agreement dated February 28, 2014, Lyxor International Asset Management S.A.S was appointed as
Management Company of the Sub-Funds.
A management fee is payable monthly in arrears to the Management Company in compensation for its services. Such fee
was payable monthly and is set for the period under review at the following rates of the Net Asset Value (inclusive of VAT):

Sub-Fund
Share
Class 

Management 
fee

MULTI UNITS LUXEMBOURG - Lyxor DAX (DR) UCITS ETF Class Acc 0.15%
MULTI UNITS LUXEMBOURG - Lyxor DAILY LevDAX UCITS ETF Class Acc 0.40%
MULTI UNITS LUXEMBOURG - Lyxor WIG20 UCITS ETF Class PLN 0.45%
MULTI UNITS LUXEMBOURG - Lyxor S&P 500 UCITS ETF Class C-EUR 0.15%

Class Daily Hedged to CHF - Acc 0.15%
Class Daily Hedged to EUR - Acc 0.15%
Class Daily Hedged to EUR - Dist 0.15%

Class D-EUR 0.15%
Class D-USD 0.15%

MULTI UNITS LUXEMBOURG - Lyxor MSCI Canada UCITS ETF Class D-EUR 0.40%
MULTI UNITS LUXEMBOURG - Lyxor Australia (S&P ASX 200) UCITS ETF Class D-EUR 0.40%
MULTI UNITS LUXEMBOURG - Lyxor MSCI World Utilities TR UCITS ETF Class C-EUR 0.30%

Class C-USD 0.30%
MULTI UNITS LUXEMBOURG - Lyxor MSCI World Materials TR UCITS ETF Class C-EUR 0.30%

Class C-USD 0.30%
MULTI UNITS LUXEMBOURG - Lyxor MSCI World Telecommunication Services TR UCITS ETF Class C-EUR 0.30%

Class C-USD 0.30%
MULTI UNITS LUXEMBOURG - Lyxor MSCI World Information Technology TR UCITS ETF Class C-EUR 0.30%

Class C-USD 0.30%
MULTI UNITS LUXEMBOURG - Lyxor MSCI World Health Care TR UCITS ETF Class C-EUR 0.30%

Class C-USD 0.30%
MULTI UNITS LUXEMBOURG - Lyxor MSCI World Industrials TR UCITS ETF Class C-EUR 0.30%

Class C-USD 0.30%
MULTI UNITS LUXEMBOURG - Lyxor MSCI World Energy TR UCITS ETF Class C-EUR 0.30%
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Sub-Fund
Share
Class 

Management 
fee

Class C-USD 0.30%
MULTI UNITS LUXEMBOURG - Lyxor MSCI World Financials TR UCITS ETF Class C-EUR 0.30%

Class C-USD 0.30%
MULTI UNITS LUXEMBOURG - Lyxor MSCI World Consumer Discretionary TR UCITS ETF Class C-EUR 0.30%

Class C-USD 0.30%
MULTI UNITS LUXEMBOURG - Lyxor MSCI World Consumer Staples TR UCITS ETF Class C-EUR 0.30%

Class C-USD 0.30%
MULTI UNITS LUXEMBOURG - Lyxor S&P 500 VIX Futures Enhanced Roll UCITS ETF Class Acc 0.60%
MULTI UNITS LUXEMBOURG - Lyxor SG Global Quality Income NTR UCITS ETF Class C-GBP 0.45%

Class D-EUR 0.45%
Class Monthly Hedged C-GBP 0.45%

MULTI UNITS LUXEMBOURG - Lyxor MSCI ACWI Gold UCITS ETF Class C-EUR 0.50%
MULTI UNITS LUXEMBOURG - Lyxor SG European Quality Income NTR UCITS ETF Class Dist 0.45%
MULTI UNITS LUXEMBOURG - Lyxor IBOXX EUR Liquid High Yield BB UCITS ETF Class Acc 0.35%
MULTI UNITS LUXEMBOURG - Lyxor MSCI Pacific ex Japan UCITS ETF Class Dist 0.12%
MULTI UNITS LUXEMBOURG - Lyxor Fed Funds US Dollar Cash UCITS ETF Class Acc 0.10%
MULTI UNITS LUXEMBOURG - Lyxor FTSE Emerging Minimum Variance UCITS ETF Class Acc 0.40%
MULTI UNITS LUXEMBOURG - FTSE Europe Minimum Variance UCITS ETF Class Acc 0.20%
MULTI UNITS LUXEMBOURG - Lyxor Euro STOXX 50 Protective Put UCITS ETF Class Dist 0.35%
MULTI UNITS LUXEMBOURG - Lyxor Pan Africa UCITS ETF Class Acc 0.85%
MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 5-7Y Investment Grade (DR) UCITS ETF Class Acc 0.17%
MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 7-10Y Investment Grade (DR) UCITS ETF Class Acc 0.17%
MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 15+Y Investment Grade (DR) UCITS ETF Class Acc 0.17%
MULTI UNITS LUXEMBOURG - Lyxor EuroMTS Highest Rated Macro-Weighted Govt Bond (DR) Class Acc 0.17%
UCITS ETF
MULTI UNITS LUXEMBOURG - Lyxor BOT MTS Ex-Bank of Italy (DR) UCITS ETF Class Acc 0.15%
MULTI UNITS LUXEMBOURG - Lyxor S&P 500 Daily (-2x) Inverse UCITS ETF Class Acc 0.60%
MULTI UNITS LUXEMBOURG - LYXOR FTSE All World Minimum Variance UCITS ETF Class Acc 0.30%
MULTI UNITS LUXEMBOURG - Lyxor EUR 2-10Y Inflation Expectations UCITS ETF Class Acc 0.25%
MULTI UNITS LUXEMBOURG - Lyxor US$ 10Y Inflation Expectations UCITS ETF Class Acc 0.25%
MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 1-3Y (DR) UCITS ETF Class Dist 0.07%

Class Monthly Hedged to EUR - Dist 0.15%
MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 5-7Y (DR) UCITS ETF Class Dist 0.07%
MULTI UNITS LUXEMBOURG - Lyxor iBoxx £ Liquid Corporates Long Dated UCITS ETF Class Dist 0.09%
MULTI UNITS LUXEMBOURG - Lyxor Core FTSE Actuaries UK Gilts (DR) UCITS ETF Class Dist 0.07%
MULTI UNITS LUXEMBOURG - Lyxor Core FTSE Actuaries UK Gilts Inflation-Linked (DR) UCITS ETF Class Dist 0.07%
MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 3-5Y (DR) UCITS ETF Class Dist 0.07%
MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 7-10Y (DR) UCITS ETF Class Dist 0.07%
MULTI UNITS LUXEMBOURG - Lyxor Commodities Thomson Reuters/CoreCommodity CRB EX-Agriculture Class Acc 0.35%
TR UCITS ETF
MULTI UNITS LUXEMBOURG - Lyxor Core FTSE Actuaries UK Gilts 0-5Y (DR) UCITS ETF Class Dist 0.07%
MULTI UNITS LUXEMBOURG - Lyxor Core US TIPS (DR) UCITS ETF Class Dist 0.09%

Class Monthly Hedged to GBP - Dist 0.20%
MULTI UNITS LUXEMBOURG - Lyxor UK£ 10Y Inflation Expectations UCITS ETF Class Acc 0.25%
MULTI UNITS LUXEMBOURG - Lyxor Green Bond (DR) UCITS ETF Class Acc 0.25%

Class Monthly Hedged to EUR - Acc 0.30%
MULTI UNITS LUXEMBOURG - Lyxor Italia Equity PIR (DR) UCITS ETF Class Acc 0.35%
MULTI UNITS LUXEMBOURG - Lyxor Core MSCI EMU (DR) UCITS ETF Class Dist 0.12%

Class Monthly Hedged to CHF - Acc 0.20%
MULTI UNITS LUXEMBOURG - Lyxor JPX-Nikkei 400 (DR) UCITS ETF Class Acc 0.25%

Class Daily Hedged to CHF - Acc 0.25%
Class Daily Hedged to EUR - Acc 0.25%
Class Daily Hedged to GBP - Acc 0.25%
Class Daily Hedged to USD - Acc 0.25%
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Depositary, Administrative, Registrar Agent and other fees4 -
As Administrative, Corporate and Domiciliary Agent, Société Générale Bank & Trust is entitled to receive fees and
commissions for its services rendered to the Sub-Funds. Such fees are payable by the Management Company out of the
fee it receives to cover structural costs. 
As Depositary and Paying Agent, Société Générale Bank & Trust is entitled to receive a fee for its services rendered to the
Sub-Funds. Such fee is payable by the Management Company out of the fee it receives to cover structural costs. 
As Registrar and Transfer Agent, Société Générale Bank & Trust is entitled to receive fees and commissions for its services
rendered to the Sub-Funds. Such fees are payable by the Management Company.

Taxation5 -
The amended Law of December 17, 2010 lays down that Sub-Funds of umbrella UCI established under the Law of December
20, 2002 are exempted of the taxe d’abonnement if they comply with following conditions stated in the article 175 e):
• whose securities are listed or dealt in on a stock exchange or another market which is regulated, operates regulary and
is recognised and open to the public;

• whose exclusive object is to replicate the performance of one or several indices.
Considering that all classes of shares of all Sub-Funds of the Fund described in the Prospectus comply with the conditions
required by the article 175 e) of the amended Law of December 17, 2010, the Board of Directors decided, by a Circular
Resolution dated December 31, 2010, that all Sub-Funds and their classes of shares are exempted of the taxe d’abonnement
as from January 1, 2011.
The Fund is not liable to any Luxembourg tax other than a once-and-for-all tax of EUR 1 250 that was paid upon
incorporation.
Investment income from dividends and interest received by the Fund may be subject to withholding taxes at varying rates.
Such withholding taxes are usually not recoverable.

Sub-Fund
Share
Class 

Management 
fee

MULTI UNITS LUXEMBOURG - Lyxor FTSE USA Minimum Variance UCITS ETF Class Acc 0.20%
MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 1-3Y Investment Grade (DR) UCITS ETF Class Acc 0.17%
MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 3-5Y Investment Grade (DR) UCITS ETF Class Acc 0.17%
MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 10-15Y Investment Grade (DR) UCITS ETF Class Acc 0.17%
MULTI UNITS LUXEMBOURG - Lyxor EUROMTS All-Maturity Investment Grade (DR) UCITS ETF Class Acc 0.17%
MULTI UNITS LUXEMBOURG - Lyxor EUROMTS Inflation Linked Investment Grade (DR) UCITS ETF Class Acc 0.20%
MULTI UNITS LUXEMBOURG - Lyxor FTSE 100 UCITS ETF Class Acc 0.15%

Class Dist 0.15%
Class Monthly Hedged to EUR - Acc 0.30%
Class Monthly Hedged to USD - Acc 0.30%

MULTI UNITS LUXEMBOURG - Lyxor FTSE EMU Minimum Variance UCITS ETF Class Acc 0.20%
MULTI UNITS LUXEMBOURG - Lyxor MSCI EM ESG Trend Leaders UCITS ETF Class Acc 0.30%
MULTI UNITS LUXEMBOURG - Lyxor Core MSCI World (DR) UCITS ETF Class Acc 0.12%
MULTI UNITS LUXEMBOURG - Lyxor Core MSCI Japan (DR) UCITS ETF Class Acc 0.12%
MULTI UNITS LUXEMBOURG - Lyxor MSCI Emerging Markets LU UCITS ETF Class Acc 0.12%
MULTI UNITS LUXEMBOURG - Lyxor MSCI EM Asia UCITS ETF Class Acc 0.12%
MULTI UNITS LUXEMBOURG - Lyxor Core Morningstar UK NT (DR) UCITS ETF Class Acc 0.04%
MULTI UNITS LUXEMBOURG - Lyxor Core Morningstar US (DR) UCITS ETF Class Acc 0.04%
MULTI UNITS LUXEMBOURG - Lyxor MSCI EMU ESG Trend Leaders (DR) UCITS ETF Class Acc 0.20%
MULTI UNITS LUXEMBOURG - Lyxor MSCI USA ESG Trend Leaders (DR) UCITS ETF Class Acc 0.25%
MULTI UNITS LUXEMBOURG - Lyxor MSCI World ESG Trend Leaders (DR) UCITS ETF Class Acc 0.30%
MULTI UNITS LUXEMBOURG - Lyxor Scientific Beta Developed Long/Short UCIT ETF Class Acc (EUR) 0.55%

Class Acc (USD) 0.55%
MULTI UNITS LUXEMBOURG - Lyxor S&P 500 Banks UCITS ETF Class Acc 0.20%

Notes to the financial statements (continued)
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Securities lending6 -
As at June 30, 2018, the market value of securities lent is as follows:
The counterparty and the lending agent for the securities lending is Société Générale (France).

As at June 30, 2018, the collateral received is composed of the following securities:
MULTI UNITS LUXEMBOURG - Lyxor JPX-Nikkei 400 (DR) UCITS ETF

For the period ended June 30, 2018, as required by the CSSF circular 13/559, the securities lending income generated by
the Fund is as follows:

The difference between the net amount and the gross amount is explained by the profit sharing which is detailed here
below:

Total return swap agreements7 -
The Total Return Swaps entered into by the Sub-Funds are governed by the Master Index Swap Confirmation Agreement
dated as of November 13, 2014, signed between Société Générale and Lyxor International Asset Management on behalf
of the Sub-Funds.

Sub-Fund

Market value 
of securities 

lent (JPY)

MULTI UNITS LUXEMBOURG - Lyxor JPX-Nikkei 400 (DR) UCITS ETF 127 771 743

Instrument Type Issuer Name Rating Currency
Market Value

JPY

Equity SANOFI ex SANOFI-AVENTIS - JPY 34 650 643
Equity BP PLC - JPY 20 141 294
Equity APPLE INC - JPY 19 212 891
Equity ORANGE S.A. - JPY 13 563 040
Equity CAESARS ENTERTAI - JPY 12 486 679
Equity ALPHABET INC-CL A - JPY 12 324 156
Equity VIVENDI - JPY 11 177 893
Equity WILLIAM HILL PLC - JPY 7 263 267
Equity RYANAIR HOLDINGS PLC - JPY 5 120 353
Equity AVIS BUDGET GROUP INC - JPY 4 504 809
Equity OC OERLIKON CORP AG-REG - JPY 2 175 578
Equity UNITED RENTALS INC - JPY 1 291 127

143 911 730 

Sub-Fund

Total gross
amount of

securities lending
income (in EUR)

Direct and 
indirect

operational 
costs incurred 

(in EUR)

% of direct and
indirect

operational 
costs incurred

Total net amount
of securities

lending
income (in EUR)

% of securities
lending income

MULTI UNITS LUXEMBOURG - Lyxor JPX-Nikkei 400 (DR)
UCITS ETF

98 640   34 524   35% 64 116   65%

Sub-Fund LMA Lyxor

MULTI UNITS LUXEMBOURG - Lyxor JPX-Nikkei 400 (DR) UCITS ETF 64 116 14 796 19 728
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The terms and conditions of the swap transaction are detailed for each swap transaction in appendices to these Master
Agreement.
Under the Master Agreement, the Sub-Fund pays to Société Générale an amount reflecting the performance of the basket
of securities (including income received) held by the Sub-Fund, and receives an amount reflecting the performance of an
index (see below the index for each Sub-Fund).
The performance difference between the two legs is adjusted by (i) the difference of repo rate between the basket of
securities held by the Sub-Fund and the index components, (ii) the difference between the index components dividend
level in the index methodology and their market price, and (iii) pricing parameters linked to the index replication.
The market value of those swaps, used only for index replication purpose are booked in the caption “Swap at market value”
of the Statement of Net Assets.
The counterparty of the Total Return Swaps is Société Générale (France) for all the Sub-Funds.

As at June 30, 2018, the collateral fully covered the market value of the total return swaps :

(expressed in EUR)
Market Value

NominalCurrencyUnderlyingContractMaturity Date

7.1 MULTI UNITS LUXEMBOURG - Lyxor DAILY LevDAX UCITS ETF

2 687 775545 981 343EURLevDAXIndex swap20-12-18

2 687 775

Instrument Type Issuer Name Rating Currency

Collateral Amount 
Received 

(in Sub-fund Currency)

Equity APTIV REGISTERED SHS - USD 2 198 007
Equity CASINO GUICHARD - EUR 436 340
Equity BIC - EUR 431 380
Equity ALLERGAN PLC - USD 280 877
Equity MITSUBISHI CHEMICA - JPY 241 553
Equity CENTAMIN - GBP 56 617
Equity ALSTOM - EUR 55 812
Equity ARKEMA - EUR 55 567
Equity EURAZEO SE - EUR 46 764
Equity CNP ASSURANCES - EUR 46 464

3 849 381

(expressed in PLN)
Market Value

NominalCurrencyUnderlyingContractMaturity Date

7.2 MULTI UNITS LUXEMBOURG - Lyxor WIG20 UCITS ETF

2 514 635300 720 097 PLNWIG 20 Index swap20-08-18

2 514 635
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As at June 30, 2018, the collateral fully covered the market value of the total return swaps :

As at June 30, 2018, the collateral fully covered the market value of the total return swaps :

Instrument Type Issuer Name Rating Currency

Collateral Amount 
Received 

(in Sub-fund Currency)

Equity CIMENTS VICAT SA - EUR 835 996
Equity CHRISTIAN DIOR - EUR 698 339
Equity GAZTRANSPORT - EUR 323 582
Equity ULTRA ELECTRONICS - GBP 207 238
Equity TELEPERFORM.SE - EUR 203 702
Equity AMAZON.COM - USD 178 191
Equity PLASTIC OMNIUM - EUR 168 097
Equity BASF SE - EUR 160 048
Equity ALSTOM - EUR 158 288
Equity NEOPOST - EUR 155 870
Equity FERRARI NV - EUR 152 266
Equity BTG - GBP 138 213
Equity SILTRONIC AG - EUR 137 138

3 516 968 

(expressed in EUR)
Market Value

NominalCurrencyUnderlyingContractMaturity Date

7.3 MULTI UNITS LUXEMBOURG - Lyxor S&P 500 UCITS ETF

38 892 7462 144 371 308EURS&P 500 NDIndex swap20-11-18

117 106 880

77 432 8424 024 088 514EURS&P 500 DailyHdgEuroNTR IndexIndex swap20-11-18
781 29233 597 792EURS&P500CHFDailyHdgNetTR IndexIndex swap20-11-18

Instrument Type Issuer Name Rating Currency

Collateral Amount 
Received 

(in Sub-fund Currency)

Equity DEUTSCHE LUFTHANSA N - EUR 50 987 595
Equity SAP - EUR 47 301 661
Equity LINDE BR - EUR 12 178 152
Equity ICHIGO INC - JPY 10 537 218
Equity CNP ASSURANCES - EUR 9 220 485
Equity GLAXOSMITHKLINE PLC - GBP 8 021 923
Equity DISH NETWORK CORP - USD 5 109 077
Equity IBM CORP - USD 4 656 387
Equity ALTRAN TECHNOLOGIE - EUR 4 053 081
Equity ZOETIS INC - USD 3 510 626
Equity TELEPERFORM.SE - EUR 2 842 624
Equity ASTRAZENECA PLC - GBP 2 519 789
Equity ALSTOM - EUR 2 090 331
Equity HCP - USD 1 815 859
Equity CELGENE CORP - USD 1 778 388
Equity OJI HOLDINGS - JPY 1 726 482
Equity JFE HOLDINGS - JPY 1 690 431
Equity T&D HOLDINGS INC - JPY 1 678 752
Equity NOMURA HLDGS INC - JPY 1 513 188
Equity VARIAN MEDICAL SYS - USD 1 475 034
Equity SCOR SE ACT PROV - EUR 1 462 702
Equity DAIICHI SANKYO CO - JPY 1 454 764
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Instrument Type Issuer Name Rating Currency

Collateral Amount 
Received 

(in Sub-fund Currency)

Equity KAJIMA CORP - JPY 1 393 248
Equity CONOCOPHILLIPS - USD 1 115 780
Equity MITSUBISHI MOTORS - JPY 1 081 528
Equity KYOCERA CORP - JPY 1 035 228
Equity M6 - EUR 1 022 712
Equity TOKYU CORP - JPY 978 169
Equity OBAYASHI - JPY 968 280
Equity KANSAI ELEC. POWER - JPY 965 774
Equity ROYAL MAIL  -W/I - GBP 951 416
Equity TOKYO GAS CO LTD - JPY 805 658
Equity RICOH COMPANY LTD - JPY 787 967
Equity DAIWA SECURITIES GRP - JPY 678 515
Equity CENTENE - USD 664 197
Equity SOMPO HLDGS SHS - JPY 651 023
Equity DAIWA HOUSE INDUSTRY - JPY 641 890
Equity SUMITOMO CHEMICAL - JPY 640 520
Equity OSAKA GAS CO LTD - JPY 636 252
Equity TOBU RAILWAY - JPY 576 692
Equity NEC CORP - JPY 552 412
Equity ASAHI KASEI - JPY 499 024
Equity RPC GROUP - GBP 477 880
Equity AUTO TRADER GRP PLC - GBP 420 896
Equity BT GROUP PLC - GBP 409 388
Equity AVIVA PLC - GBP 384 228
Equity DIRECT LINE INSU - GBP 338 643
Equity CHRISTIAN DIOR - EUR 243 934
Equity DECHRA PHARMACEUTI - GBP 223 007
Equity BTG - GBP 186 428
Equity ISUZU MOTORS LTD - JPY 176 491
Equity WORLDLINE - EUR 163 076
Equity DISCOVERY- A - USD 128 061
Equity BONDUELLE SA - EUR 89 105
Equity RSA INSURANCE GROUP - GBP 65 547
Equity FNAC DARTY - EUR 61 658
Equity THOMAS COOK GRP PLC - GBP 50 944

197 690 120

(expressed in EUR)
Market Value

NominalCurrencyUnderlyingContractMaturity Date

7.4 MULTI UNITS LUXEMBOURG - Lyxor MSCI Canada UCITS ETF

1 549 013110 158 092EURMSCI Canada Net ReturnIndex swap20-11-18

1 549 013
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As at June 30, 2018, the collateral fully covered the market value of the total return swaps :

As at June 30, 2018, the collateral fully covered the market value of the total return swaps :

(expressed in EUR)
Market Value

NominalCurrencyUnderlyingContractMaturity Date

7.5 MULTI UNITS LUXEMBOURG - Lyxor Australia (S&P ASX 200) UCITS ETF

592 61580 126 438EURS&P ASX200 Net Total Return indexIndex swap19-10-18

592 615

Instrument Type Issuer Name Rating Currency

Collateral Amount 
Received 

(in Sub-fund Currency)

Equity WORLDLINE - EUR 478 553
Equity CHRISTIAN DIOR - EUR 299 813
Equity SILTRONIC AG - EUR 153 433
Equity SAP - EUR 80 248
Equity BASF SE - EUR 56 764
Equity TELEPERFORM.SE - EUR 56 435
Equity LAGARDERE - EUR 56 276
Equity DECHRA PHARMACEUTI - GBP 56 216
Equity ALSTOM - EUR 55 812
Equity AKZO NOBEL NV-CVA - EUR 54 183
Equity AVIVA PLC - GBP 53 042
Equity NEOPOST - EUR 48 987
Equity PORSCHE AUTOMOBIL - EUR 46 321

1 496 083

Instrument Type Issuer Name Rating Currency

Collateral Amount 
Received 

(in Sub-fund Currency)

Equity ROYAL DUTCH SHELL - EUR 1 872 117
Equity GETLINK SE - EUR 327 967
Equity SAP - EUR 163 861
Equity GAZTRANSPORT - EUR 94 028
Equity ALSTOM - EUR 45 421
Equity FRESENIUS SE CO KGAA - EUR 45 408
Equity CGG - EUR 40 668
Equity DANONE - EUR 40 488
Equity LAR ESPANA - EUR 39 215
Equity CNP ASSURANCES - EUR 39 019

2 708 192 

(expressed in EUR)
Market Value

NominalCurrencyUnderlyingContractMaturity Date

7.6 MULTI UNITS LUXEMBOURG - Lyxor MSCI World Utilities TR UCITS ETF

1 257 14399 826 031EURMSCI Daily TR World UtilitIndex swap19-10-18

1 257 143
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As at June 30, 2018, the collateral fully covered the market value of the total return swaps :

As at June 30, 2018, the collateral fully covered the market value of the total return swaps :

Instrument Type Issuer Name Rating Currency

Collateral Amount 
Received 

(in Sub-fund Currency)

Equity ROYAL DUTCH - EUR 1 151 355 
Equity BASF SE - EUR 335 012 
Equity VICTREX - GBP 311 352 
Equity CHRISTIAN DIOR - EUR 63 401 
Equity NEOPOST - EUR 39 065 
Equity PRUDENTIAL PLC - GBP 25 203 
Equity DANONE - EUR 25 085 
Equity CGG - EUR 24 604 
Equity CNP ASSURANCES - EUR 23 700 
Equity ALSTOM - EUR 22 435 

2 021 212 

(expressed in EUR)
Market Value

NominalCurrencyUnderlyingContractMaturity Date

7.7 MULTI UNITS LUXEMBOURG - Lyxor MSCI World Materials TR UCITS ETF

2 112 518126 813 190EURMSCI Daily TR World Net MateriIndex swap19-10-18

2 112 518

Instrument Type Issuer Name Rating Currency

Collateral Amount 
Received 

(in Sub-fund Currency)

Equity CENTAMIN - GBP 2 473 374
Equity PANASONIC CORP - JPY 432 735
Equity BIC - EUR 418 835
Equity CIMENTS VICAT SA - EUR 271 390
Equity FOREST CITY TRUST - USD 116 653
Equity LVMH - EUR 50 766
Equity DANONE - EUR 49 730
Equity EURAZEO SE - EUR 49 102
Equity CNP ASSURANCES - EUR 46 464
Equity OVS SPA - EUR 21 512

3 930 561

(expressed in EUR)
Market Value

NominalCurrencyUnderlyingContractMaturity Date

7.8 MULTI UNITS LUXEMBOURG - Lyxor MSCI World Telecommunication Services TR UCITS ETF

2 197 36248 567 627EURMSCI Daily TR World Net TelecoIndex swap19-10-18

2 197 362
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MULTI UNITS LUXEMBOURG
JUNE 30, 2018

As at June 30, 2018, the collateral fully covered the market value of the total return swaps :

As at June 30, 2018, the collateral fully covered the market value of the total return swaps :

Instrument Type Issuer Name Rating Currency

Collateral Amount 
Received 

(in Sub-fund Currency)

Equity ROYAL DUTCH - EUR 1 710 763
Equity SSE PLC - GBP 544 298
Equity ICHIGO INC - JPY 294 355
Equity FAURECIA - EUR 140 637
Equity ALSTOM - EUR 116 545
Equity BASF SE - EUR 100 176
Equity FOREST CITY - USD 57 594
Equity MAN GROUP PLC - GBP 52 272
Equity CHRISTIAN DIOR - EUR 50 148
Equity CNP ASSURANCES - EUR 43 073
Equity HAMMERSON RE - GBP 2 098

3 111 959

19-10-18 Index swap MSCI Daily TR World Net Inform EUR 78 340 578 5 781 489

7.9 MULTI UNITS LUXEMBOURG - Lyxor MSCI World Information Technology TR UCITS ETF

Maturity Date Contract Underlying Currency Nominal
Market Value

(expressed in EUR)

5 781 489

Instrument Type Issuer Name Rating Currency

Collateral Amount 
Received 

(in Sub-fund Currency)

Equity ALSTOM - EUR 3 092 554
Equity SAP - EUR 1 712 428
Equity ASTRAZENECA PLC - SEK 1 354 548
Equity PROLOGIS REIT - USD 976 109
Equity EIFFAGE - EUR 888 005
Equity PLASTIC OMNIUM - EUR 841 883
Equity BELLWAY - GBP 556 369
Equity ROLLS-ROYCE HDLGS - GBP 545 105
Equity SMITH & NEPHEW - GBP 515 380
Equity ADMIRAL GROUP - GBP 512 211
Equity GAZTRANSPORT - EUR 511 718
Equity BASF SE - EUR 456 403
Equity SSE PLC - GBP 326 542
Equity ST JAMES'S PLACE - GBP 249 392
Equity SILTRONIC AG - EUR 192 036
Equity LAGARDERE - EUR 122 750
Equity CNP ASSURANCES - EUR 47 497
Equity PRUDENTIAL PLC - GBP 18 338

12 919 268
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MULTI UNITS LUXEMBOURG
JUNE 30, 2018

As at June 30, 2018, the collateral fully covered the market value of the total return swaps :

(expressed in EUR)
Market Value

NominalCurrencyUnderlyingContractMaturity Date

7.10 MULTI UNITS LUXEMBOURG - Lyxor MSCI World Health Care TR UCITS ETF

8 156 390203 550 979EURMSCI Daily TR World Net HealthIndex swap19-10-18

8 156 390

Instrument Type Issuer Name Rating Currency

Collateral Amount 
Received 

(in Sub-fund Currency)

Equity PERRIGO COMPANY PLC - USD 3 834 183
Equity CRH PLC - EUR 2 341 441
Equity BASF SE - EUR 1 598 965
Equity VONOVIA SE REIT - EUR 1 293 193
Equity ACCENTURE SHS CL A - USD 831 996
Equity SAP - EUR 545 808
Equity SMITH & NEPHEW - GBP 448 163
Equity EATON CORP - USD 440 163
Equity KINGSPAN GROUP PLC - EUR 390 894
Equity ALLIANZ SE-NOM - EUR 380 770
Equity JAZZ PHARMA - USD 368 050
Equity ALLERGAN PLC - USD 325 858
Equity GLANBIA PLC - EUR 313 596
Equity DIRECT LINE INSU - GBP 272 234
Equity FAURECIA - EUR 271 801
Equity GETLINK SE - EUR 270 147
Equity ALKERMES PLC - USD 268 560
Equity ARKEMA - EUR 170 048
Equity GAZTRANSPORT - EUR 81 795
Equity AVIVA PLC - GBP 58 917
Equity ICHIGO INC - JPY 54 375

14 560 957

(expressed in EUR)
Market Value

NominalCurrencyUnderlyingContractMaturity Date

7.11 MULTI UNITS LUXEMBOURG - Lyxor MSCI World Industrials TR UCITS ETF

1 800 07288 738 550EURMSCI Daily TR World Net IndustIndex swap19-10-18

1 800 072
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MULTI UNITS LUXEMBOURG
JUNE 30, 2018

As at June 30, 2018, the collateral fully covered the market value of the total return swaps :

As at June 30, 2018, the collateral fully covered the market value of the total return swaps :

(expressed in EUR)
Market Value

NominalCurrencyUnderlyingContractMaturity Date

7.12 MULTI UNITS LUXEMBOURG - Lyxor MSCI World Energy TR UCITS ETF

5 159 652164 914 888EURMSCI World Energy Sector Net TIndex swap19-10-18

5 159 652

Instrument Type Issuer Name Rating Currency

Collateral Amount 
Received 

(in Sub-fund Currency)

Equity ROYAL DUTCH SHELL A - GBP 3 261 648
Equity ROYAL MAIL  -W/I - GBP 1 486 642
Equity INVESTEC - GBP 1 290 135
Equity GLAXOSMITHKLINE PLC - GBP 1 258 852
Equity PORSCHE AUTOMOBIL - EUR 1 085 471
Equity BERKELEY GRP UTS - GBP 1 081 251
Equity ALTRAN TECHNOLOGIE - EUR 292 876
Equity CRODA INTL - GBP 130 808
Equity CGG - EUR 49 721
Equity SCOR SE ACT PROV - EUR 49 194
Equity CNP ASSURANCES - EUR 46 542
Equity BTG - GBP 43 586

10 076 726

Instrument Type Issuer Name Rating Currency

Collateral Amount 
Received 

(in Sub-fund Currency)

Equity ROYAL DUTCH SHELL - EUR 2 982 626
Equity VONOVIA SE REIT - EUR 117 470
Equity PORSCHE AUTOMOBIL - EUR 96 953
Equity ULTRA ELECTRONICS - GBP 60 097
Equity DECHRA PHARMACEUTICALS PLC - GBP 51 686
Equity BASF SE - EUR 50 948
Equity CGG - EUR 48 326
Equity LVMH - EUR 46 488
Equity DANONE - EUR 45 832
Equity CNP ASSURANCES - EUR 44 496

3 544 922

(expressed in EUR)
Market Value

NominalCurrencyUnderlyingContractMaturity Date

7.13 MULTI UNITS LUXEMBOURG - Lyxor MSCI World Financials TR UCITS ETF

2 696 52834 079 986EURMSCI Daily TR World Net FinancIndex swap19-10-18

2 696 528
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MULTI UNITS LUXEMBOURG
JUNE 30, 2018

As at June 30, 2018, the collateral fully covered the market value of the total return swaps :

As at June 30, 2018, the collateral fully covered the market value of the total return swaps :

(expressed in EUR)
Market Value

NominalCurrencyUnderlyingContractMaturity Date

7.14 MULTI UNITS LUXEMBOURG - Lyxor MSCI World Consumer Discretionary TR UCITS ETF

1 902 56265 274 035EURMSCI Daily TR World Net ConsumIndex swap19-10-18

1 902 562

Instrument Type Issuer Name Rating Currency

Collateral Amount 
Received 

(in Sub-fund Currency)

Equity TAYLOR WINPEY PLC - GBP 1 506 099
Equity VOLKSWAGEN AG-PFD - EUR 605 573
Equity WENDEL ACT - EUR 211 338
Equity SAP - EUR 186 422
Equity ALLIANZ SE-NOM - EUR 122 498
Equity ICHIGO INC - JPY 117 326
Equity PORSCHE AUTOMOBIL - EUR 77 530
Equity BTG - GBP 50 039
Equity LAGARDERE - EUR 45 288
Equity SCHRODERS LTD - GBP 40 923
Equity BIC - EUR 40 335
Equity ALLIED MINDS - GBP 8 496

3 011 867

Instrument Type Issuer Name Rating Currency

Collateral Amount 
Received 

(in Sub-fund Currency)

Equity ROYAL DUTCH SHELL - EUR 2 444 654
Equity RIO TINTO PLC - GBP 2 047 224
Equity BANCO BPM SPA - EUR 193 394
Equity SAP - EUR 144 269
Equity BASF SE - EUR 52 750
Equity CGG - EUR 50 001
Equity IMERYS SA - EUR 49 929
Equity DANONE - EUR 49 730
Equity BIC - EUR 49 228
Equity CNP ASSURANCES - EUR 46 542

5 127 721

(expressed in EUR)
Market Value

NominalCurrencyUnderlyingContractMaturity Date

7.15 MULTI UNITS LUXEMBOURG - Lyxor MSCI World Consumer Staples TR UCITS ETF

1 505 94277 678 090EURMSCI Daily TR World Net ConsumIndex swap19-10-18

1 505 942
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MULTI UNITS LUXEMBOURG
JUNE 30, 2018

As at June 30, 2018, the collateral fully covered the market value of the total return swaps :

As at June 30, 2018, the collateral fully covered the market value of the total return swaps :

Instrument Type Issuer Name Rating Currency

Collateral Amount 
Received 

(in Sub-fund Currency)

Equity SSE PLC - GBP 1 482 280
Equity JAZZ PHARMA - USD 504 851
Equity LAGARDERE - EUR 83 363
Equity HCP - USD 49 625
Equity DANONE - EUR 32 755
Equity BIC - EUR 32 475
Equity CNP ASSURANCES - EUR 32 314
Equity SEB - EUR 31 715
Equity LVMH - EUR 31 087
Equity IMERYS SA - EUR 30 401

2 310 866

(expressed in USD)
Market Value

NominalCurrencyUnderlyingContractMaturity Date

7.16 MULTI UNITS LUXEMBOURG - Lyxor S&P 500 VIX Futures Enhanced Roll UCITS ETF

3 445 8841 328 700 958USDS&P 500 VIX FutEnRoll TRIndex swap19-10-18

3 445 884

Instrument Type Issuer Name Rating Currency

Collateral Amount 
Received 

(in Sub-fund Currency)

Equity BP PLC - GBP 1 603 983
Equity SILTRONIC AG - EUR 1 076 701
Equity BASF SE - EUR 466 407
Equity ROYAL DUTCH SHELL - EUR 412 959
Equity SPIE SA - EUR 281 917
Equity SAP - EUR 198 941
Equity ARKEMA - EUR 70 087
Equity NEOPOST - EUR 36 230
Equity CGG - EUR 34 520
Equity CNP ASSURANCES - EUR 30 788

4 212 533

(expressed in EUR)
Market Value

NominalCurrencyUnderlyingContractMaturity Date

7.17 MULTI UNITS LUXEMBOURG - Lyxor SG Global Quality Income NTR UCITS ETF

51 217 1521 412 537 245EURSGGlblQltyIncmGBPHdgdNet IndexIndex swap19-10-18

57 572 784

6 355 632211 054 937EURSG Gbl Qlty Income NetTRIndex swap19-10-18
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MULTI UNITS LUXEMBOURG
JUNE 30, 2018

As at June 30, 2018, the collateral fully covered the market value of the total return swaps :

As at June 30, 2018, the collateral fully covered the market value of the total return swaps :

Instrument Type Issuer Name Rating Currency

Collateral Amount 
Received 

(in Sub-fund Currency)

Equity EDF - EUR 20 026 000
Equity BASF SE - EUR 10 832 925
Equity IMERYS SA - EUR 8 518 858
Equity CNP ASSURANCES - EUR 8 368 421
Equity KLEPIERRE REITS - EUR 5 160 258
Equity ICHIGO INC - JPY 4 171 373
Equity WELLTOWER INC REIT - USD 3 920 011
Equity DUKE REALTY REIT - USD 3 314 674
Equity TELEPERFORM.SE - EUR 2 967 750
Equity SMITH & NEPHEW - GBP 1 160 276
Equity SSE PLC - GBP 1 151 110
Equity ROYAL MAIL  -W/I - GBP 1 146 004
Equity MICRO FOCUS INTL PLC - GBP 1 053 861
Equity GAZTRANSPORT - EUR 986 895
Equity HERMES INTL - EUR 981 601
Equity COVIVIO REITS - EUR 886 901
Equity ASHTEAD GROUP - GBP 474 854
Equity DECHRA PHARMACEUTI - GBP 330 468
Equity TLG IMMOBILIEN REIT - EUR 301 214
Equity LAGARDERE - EUR 246 743
Equity KENNEDIX - JPY 194 913
Equity WORLDLINE - EUR 138 379
Equity DIRECT LINE INSU - GBP 120 456
Equity SCOR SE ACT PROV - EUR 95 746
Equity BTG - GBP 63 249

76 612 940

(expressed in USD)
Market Value

NominalCurrencyUnderlyingContractMaturity Date

7.18 MULTI UNITS LUXEMBOURG - Lyxor MSCI ACWI Gold UCITS ETF

490 50944 401 824USDMSCI ACWI Gd w18%GEC Nt$Index swap19-10-18

490 509

Instrument Type Issuer Name Rating Currency

Collateral Amount 
Received 

(in Sub-fund Currency)

Equity ROYAL DUTCH - EUR 459 882
Equity CRH PLC - EUR 212 646
Equity PRUDENTIAL PLC - GBP 21 503
Equity WORLDLINE - EUR 19 148
Equity ULTRA ELECTRONICS - GBP 15 619
Equity LVMH - EUR 9 990
Equity IMERYS SA - EUR 9 864
Equity LAR ESPANA - EUR 9 700
Equity DANONE - EUR 9 689
Equity CNP ASSURANCES - EUR 9 398

777 439
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MULTI UNITS LUXEMBOURG
JUNE 30, 2018

As at June 30, 2018, the collateral fully covered the market value of the total return swaps :

As at June 30, 2018, the collateral fully covered the market value of the total return swaps :

(expressed in EUR)
Market Value

NominalCurrencyUnderlyingContractMaturity Date

7.19 MULTI UNITS LUXEMBOURG - Lyxor SG European Quality Income NTR UCITS ETF

315 94799 600 001EURSG Euro Qual Inc IdxIndex swap20-02-19

315 947

Instrument Type Issuer Name Rating Currency

Collateral Amount 
Received 

(in Sub-fund Currency)

Equity SILTRONIC AG - EUR 415 690
Equity ARKEMA - EUR 93 592
Equity CHRISTIAN DIOR - EUR 83 102
Equity SAP - EUR 48 486
Equity VONOVIA SE REIT - EUR 46 792
Equity DANONE - EUR 39 105
Equity NEOPOST - EUR 39 042
Equity EURAZEO SE - EUR 38 840
Equity CNP ASSURANCES - EUR 37 421
Equity STARBUCKS - USD 37 363

879 433

(expressed in EUR)
Market Value

NominalCurrencyUnderlyingContractMaturity Date

7.20 MULTI UNITS LUXEMBOURG - Lyxor IBOXX EUR Liquid High Yield BB UCITS ETF

2 295 231193 300 001EURMarkit iBoxx EUR High Yield CoIndex swap11-04-19

2 295 231

Instrument Type Issuer Name Rating Currency

Collateral Amount 
Received 

(in Sub-fund Currency)

Bonds GERMANY AAA EUR 3 167 213
Bonds FRANCE AA EUR 365 193
Bonds EUROSTABILITY MECHANISM AAA EUR 72 217
Bonds COUNCIL OF EUROPE DEVELOPMENT BANK AA EUR 56 728

3 661 351

(expressed in USD)
Market Value

NominalCurrencyUnderlyingContractMaturity Date

7.21 MULTI UNITS LUXEMBOURG - Lyxor MSCI Pacific ex Japan UCITS ETF

1 979 846274 961 682USDMSCI Daily TR Net Pacific Ex JIndex swap18-01-19

1 979 846
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MULTI UNITS LUXEMBOURG
JUNE 30, 2018

As at June 30, 2018, the collateral fully covered the market value of the total return swaps :

As at June 30, 2018, the collateral fully covered the market value of the total return swaps :

Instrument Type Issuer Name Rating Currency

Collateral Amount 
Received 

(in Sub-fund Currency)

Equity WORLDLINE - EUR 1 588 114
Equity SEB - EUR 447 668
Equity PAGE GROUP SHS - GBP 167 322
Equity PORSCHE AUTOMOBIL - EUR 141 481
Equity ALSTOM - EUR 83 776
Equity EIFFAGE - EUR 77 351
Equity BAYER AG - EUR 64 663
Equity DANONE - EUR 58 062
Equity FAURECIA - EUR 55 804
Equity EURAZEO SE - EUR 54 599
Equity CNP ASSURANCES - EUR 54 249

2 793 089

(expressed in USD)
Market Value

NominalCurrencyUnderlyingContractMaturity Date

7.22 MULTI UNITS LUXEMBOURG - Lyxor Fed Funds US Dollar Cash UCITS ETF

1 515 11870 694 281USDSolactive Fed Funds Effective Rate 
Total Return Index

Index swap31-05-19

1 515 118

Instrument Type Issuer Name Rating Currency

Collateral Amount 
Received 

(in Sub-fund Currency)

Bonds UNITED STATES OF AMERICA AAA USD 1 682 585
Bonds EUROPEAN INVESTMENT BANK (EIB)                                        AAA USD 520 221
Bonds KREDITANSTALT WIEDER KFW                                              AAA USD 16 600
Bonds INTER AMERICA DEVELOPMENT BANK                                        AAA USD 933

2 220 339

(expressed in USD)
Market Value

NominalCurrencyUnderlyingContractMaturity Date

7.23 MULTI UNITS LUXEMBOURG - Lyxor FTSE Emerging Minimum Variance UCITS ETF

1 018 75274 007 001USDFTSE Emerging Minimum Variance IndexIndex swap20-02-19

1 018 752
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MULTI UNITS LUXEMBOURG
JUNE 30, 2018

As at June 30, 2018, the collateral fully covered the market value of the total return swaps :

As at June 30, 2018, the collateral fully covered the market value of the total return swaps :

(expressed in EUR)
Market Value

NominalCurrencyUnderlyingContractMaturity Date

7.24 MULTI UNITS LUXEMBOURG - Lyxor FTSE Europe Minimum Variance UCITS ETF

1 347 806220 102 301EURFTSE Developed Euro Min Var Net TaxIndex swap20-02-19

1 347 806

Instrument Type Issuer Name Rating Currency

Collateral Amount 
Received 

(in Sub-fund Currency)

Equity ALSTOM - EUR 1 051 698
Equity CIMENTS VICAT SA - EUR 570 486
Equity CHRISTIAN DIOR - EUR 491 809
Equity VONOVIA SE REIT - EUR 167 850
Equity ICHIGO INC - JPY 60 841
Equity SSE PLC - GBP 59 679
Equity ALLIANZ SE-NOM - EUR 58 063
Equity ADP - EUR 56 173
Equity BIC - EUR 55 421
Equity CGG - EUR 50 001
Equity NEOPOST - EUR 48 987

2 671 008

Instrument Type Issuer Name Rating Currency

Collateral Amount 
Received 

(in Sub-fund Currency)

Equity ROYAL DUTCH SHELL - EUR 1 124 662
Equity SAP - EUR 483 258
Equity PORSCHE AUTOMOBIL - EUR 32 106
Equity BASF SE - EUR 25 534
Equity CGG - EUR 24 234
Equity EURAZEO SE - EUR 23 811
Equity RUBIS SCA - EUR 23 362
Equity IMERYS SA - EUR 23 286
Equity DANONE - EUR 23 196
Equity CNP ASSURANCES - EUR 46

1 783 495

(expressed in EUR)
Market Value

NominalCurrencyUnderlyingContractMaturity Date

7.25 MULTI UNITS LUXEMBOURG - Lyxor Euro STOXX 50 Protective Put UCITS ETF

14 0602 000 001EURESTX50PP 18m6/3 EURTR(NR)Index swap20-11-19

14 060
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MULTI UNITS LUXEMBOURG
JUNE 30, 2018

As at June 30, 2018, the collateral fully covered the market value of the total return swaps :

As at June 30, 2018, the collateral fully covered the market value of the total return swaps :

Instrument Type Issuer Name Rating Currency

Collateral Amount 
Received 

(in Sub-fund Currency)

Equity SILTRONIC AG - EUR 6 741
Equity BASF SE - EUR 3 441
Equity CHRISTIAN DIOR - EUR 2 866
Equity PORSCHE AUTOMOBIL - EUR 1 309
Equity ICHIGO INC - JPY 1 202
Equity SEB - EUR 1 197
Equity CONVATEC GRP GP - GBP 1 143
Equity MEGGITT PLC - GBP 1 132
Equity BUREAU VERITAS - EUR 1 074
Equity FNAC DARTY - EUR 1 059
Equity ERAMET - EUR 1 014

22 178

(expressed in EUR)
Market Value

NominalCurrencyUnderlyingContractMaturity Date

7.26 MULTI UNITS LUXEMBOURG - Lyxor Pan Africa UCITS ETF

895 287101 196 784EURSGI Pan Africa EURNetTRIndex swap20-05-19

895 287

Instrument Type Issuer Name Rating Currency

Collateral Amount 
Received 

(in Sub-fund Currency)

Equity SWISS RE AG - CHF 416 616
Equity RUBIS SCA - EUR 263 274
Equity MEGGITT PLC - GBP 155 490
Equity ALTRAN TECHNOLOGIE - EUR 82 531
Equity ADP - EUR 56 173
Equity DEUTSCHE LUFTHANSA NOM - EUR 55 146
Equity DASSAULT AVIATION - EUR 53 856
Equity TE CONNECTIVITY LTD - USD 53 841
Equity LAR ESPANA - EUR 50 592
Equity CGG - EUR 48 898
Equity CNP ASSURANCES - EUR 46 542

1 282 959

(expressed in USD)
Market Value

NominalCurrencyUnderlyingContractMaturity Date

7.27 MULTI UNITS LUXEMBOURG - Lyxor S&P 500 Daily (-2x) Inverse UCITS ETF

1 182 79732 168 987USDS&P 500 2x Inverse DailyIndex swap20-08-18

1 182 797
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MULTI UNITS LUXEMBOURG
JUNE 30, 2018

As at June 30, 2018, the collateral fully covered the market value of the total return swaps :

As at June 30, 2018, the collateral fully covered the market value of the total return swaps :

Instrument Type Issuer Name Rating Currency

Collateral Amount 
Received 

(in Sub-fund Currency)

Equity SUMITOMO METAL MIN - JPY 763 196
Equity UNILEVER CVA - EUR 587 093
Equity SAP - EUR 146 029
Equity TRIGANO - EUR 144 116
Equity INFINEON TECHNO AG-N - EUR 116 478
Equity VONOVIA SE REIT - EUR 60 486
Equity SEB - EUR 20 960
Equity CGG - EUR 18 914
Equity NATUREX - EUR 17 155
Equity FOREST CITY TRUST - USD 16 628
Equity DANONE - EUR 16 149
Equity CNP ASSURANCES - EUR 205

1 907 409

(expressed in USD)
Market Value

NominalCurrencyUnderlyingContractMaturity Date

7.28 MULTI UNITS LUXEMBOURG - Lyxor FTSE All World Minimum Variance UCITS ETF

894 50560 000 001USDFTSE AllWorld Min Var NTIndex swap19-10-18

894 505

Instrument Type Issuer Name Rating Currency

Collateral Amount 
Received 

(in Sub-fund Currency)

Equity INVESTEC - GBP 1 411 935
Equity SILTRONIC AG - EUR 133 926
Equity WORLDLINE - EUR 34 386
Equity SOITEC REVER.SPLIT - EUR 28 830
Equity BASF SE - EUR 26 491
Equity LVMH - EUR 25 640
Equity DANONE - EUR 25 031
Equity IMERYS SA - EUR 24 984
Equity BIC - EUR 24 937
Equity CNP ASSURANCES - EUR 23 188

1 759 348

(expressed in EUR)
Market Value

NominalCurrencyUnderlyingContractMaturity Date

7.29 MULTI UNITS LUXEMBOURG - Lyxor EUR 2-10Y Inflation Expectations UCITS ETF

23 744 8351 129 787 393EURMarkit iBoxx EUR Breakeven Euro-
Inflation France & Germany Index
Nominal_TRI

Index swap11-04-19

23 744 835
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MULTI UNITS LUXEMBOURG
JUNE 30, 2018

As at June 30, 2018, the collateral fully covered the market value of the total return swaps :

As at June 30, 2018, the collateral fully covered the market value of the total return swaps :

As at June 30, 2018, the collateral fully covered the market value of the total return swaps :

Instrument Type Issuer Name Rating Currency

Collateral Amount 
Received 

(in Sub-fund Currency)

Bonds GERMANY AAA EUR 19 212 808
Bonds FRANCE AA EUR 5 609 483
Bonds NORDEA BANK AB                                                        AA EUR 5 129 862
Bonds DEUTSCHE POST AG                                                      BBB EUR 2 084 642
Bonds COUNCIL OF EUROPE DEVELOPMENT BANK                                    AA EUR 966 397
Bonds FINLAND REPUBLIC                                                      AA EUR 826 712
Bonds THE AUSTRIAN REPUBLIC                                                 AA EUR 210 796
Bonds ABERTIS INFRAESTRUCTURAS SA                                           BBB EUR 108 828
Bonds DELHAIZE LE LION DE LEEUW COMM VA                                     BBB EUR 106 478
Bonds 2I RETE GAS SPA                                                       BBB EUR 103 428

34 359 434

(expressed in USD)
Market Value

NominalCurrencyUnderlyingContractMaturity Date

7.30 MULTI UNITS LUXEMBOURG - Lyxor US$ 10Y Inflation Expectations UCITS ETF

50 456 6681 307 681 814USDMarkit iBoxx USD Breakeven 10-Year
Inflation Index

Index swap11-04-19

50 456 668

Instrument Type Issuer Name Rating Currency

Collateral Amount 
Received 

(in Sub-fund Currency)

Bonds UNITED STATES OF AMERICA                                              AAA USD 68 037 226
Bonds EUROPEAN INVESTMENT BANK (EIB)                                        AAA USD 5 968 659
Bonds SOCIETE DE FINANCEMENT LOCAL                                          AAA USD 589 182
Bonds EXPORT DEVELOPMENT CANADA                                             AAA USD 143 921

74 738 988

(expressed in GBP)
Market Value

NominalCurrencyUnderlyingContractMaturity Date

7.31 MULTI UNITS LUXEMBOURG - Lyxor iBoxx £ Liquid Corporates Long Dated UCITS ETF

847 21640 900 201GBPMarkit iBoxx GBP Liquid CorporateIndex swap06-02-19

847 216

Instrument Type Issuer Name Rating Currency

Collateral Amount 
Received 

(in Sub-fund Currency)

Bonds UK OF GB AND NORTHERN IRELAND AA GBP 921 240
Bonds THAMES WATER UTILITIES CAYMAN FINANCE LTD                             BBB GBP 308 567

1 229 807
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MULTI UNITS LUXEMBOURG
JUNE 30, 2018

As at June 30, 2018, the collateral fully covered the market value of the total return swaps :

As at June 30, 2018, the collateral fully covered the market value of the total return swaps :

(expressed in USD)
Market Value

NominalCurrencyUnderlyingContractMaturity Date

7.32 MULTI UNITS LUXEMBOURG - Lyxor Commodities Thomson Reuters/CoreCommodity CRB EX-Agriculture
TR UCITS ETF

5 145 264162 200 001USDThomson Reuters / CoreCommodity CRBIndex swap20-09-18

5 145 264

Instrument Type Issuer Name Rating Currency

Collateral Amount 
Received 

(in Sub-fund Currency)

Equity SHIRE - GBP 6 704 316
Equity CRH PLC - EUR 2 984 986
Equity ALLERGAN PLC - USD 614 697
Equity BASF SE - EUR 92 382
Equity CHRISTIAN DIOR - EUR 63 151
Equity CNP ASSURANCES - EUR 58 778
Equity IMERYS SA - EUR 58 295
Equity DANONE - EUR 58 062
Equity NEOPOST - EUR 57 194
Equity ICHIGO INC - JPY 17 994

10 709 855

(expressed in GBP)
Market Value

NominalCurrencyUnderlyingContractMaturity Date

7.33 MULTI UNITS LUXEMBOURG - Lyxor UK£ 10Y Inflation Expectations UCITS ETF

1 113 99288 200 001GBPMarkit iBoxx GBP Breakeven 10-Y InflatIndex swap22-02-19

1 113 992

Instrument Type Issuer Name Rating Currency

Collateral Amount 
Received 

(in Sub-fund Currency)

Bonds UK OF GB AND NORTHERN IRELAND                                         AA GBP 1 553 284

1 553 284

(expressed in USD)
Market Value

NominalCurrencyUnderlyingContractMaturity Date

7.34 MULTI UNITS LUXEMBOURG - Lyxor FTSE USA Minimum Variance UCITS ETF

3 151 143195 650 878USDFTSE USA Min Var NetIndex swap19-10-18

3 151 143
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MULTI UNITS LUXEMBOURG
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As at June 30, 2018, the collateral fully covered the market value of the total return swaps :

As at June 30, 2018, the collateral fully covered the market value of the total return swaps :

18-01-19 Index swap FTSE 100 TOTAL RETURN GBP 707 373 522 3 494 245

7.35 MULTI UNITS LUXEMBOURG - Lyxor FTSE 100 UCITS ETF

Maturity Date Contract Underlying Currency Nominal
Market Value

(expressed in GBP)

4 511 159

18-01-19 Index swap FTSE 100100%HdgEURNT GBP 210 253 030 948 846
18-01-19 Index swap FTSE 100100%HdgUSDNT GBP 9 066 832 68 068

Instrument Type Issuer Name Rating Currency

Collateral Amount 
Received 

(in Sub-fund Currency)

Equity SILTRONIC AG - EUR 3 117 141
Equity BASF SE - EUR 2 701 903
Equity FRESENIUS MED.CARE - EUR 857 327
Equity SSE PLC - GBP 660 847
Equity VERTEX PHARMA. INC - USD 521 247
Equity APPLE INC - USD 519 478
Equity QUALCOMM INC - USD 485 224
Equity RUBIS SCA - EUR 459 643
Equity ALLERGAN PLC - USD 359 773
Equity DASSAULT AVIATION - EUR 298 755
Equity CHRISTIAN DIOR - EUR 297 451
Equity EURAZEO SE - EUR 165 825
Equity CRODA INTL - GBP 99 690
Equity EIFFAGE - EUR 50 101
Equity ALSTOM - EUR 49 358
Equity BELLWAY - GBP 43 408
Equity ROYAL BANK CANADA - CAD 5 700

10 692 871

Instrument Type Issuer Name Rating Currency

Collateral Amount 
Received 

(in Sub-fund Currency)

Equity CRH PLC - EUR 4 042 903
Equity HP ENTERPRISE CO - USD 1 549 902
Equity BT GROUP PLC - GBP 125 813
Equity EURAZEO SE - EUR 58 618
Equity RUBIS SCA - EUR 58 404
Equity IMERYS SA - EUR 58 295
Equity BIC - EUR 58 125
Equity DANONE - EUR 58 062
Equity CHRISTIAN DIOR - EUR 56 041
Equity CNP ASSURANCES - EUR 54 249

6 120 412
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As at June 30, 2018, the collateral fully covered the market value of the total return swaps :

As at June 30, 2018, the collateral fully covered the market value of the total return swaps :

(expressed in USD)
Market Value

NominalCurrencyUnderlyingContractMaturity Date

7.37 MULTI UNITS LUXEMBOURG - Lyxor MSCI EM ESG Trend Leaders UCITS ETF

600 96813 480 001USDMSCI EM Select ESG Rating and 
Trend Le

Index swap22-01-19

600 968

Instrument Type Issuer Name Rating Currency

Collateral Amount 
Received 

(in Sub-fund Currency)

Equity GLAXOSMITHKLINE PLC - GBP 526 089
Equity ALLIANZ SE-NOM - EUR 364 170
Equity KRAFT HEINZ CO/T - USD 16 082
Equity WENDEL ACT - EUR 15 017
Equity IMERYS SA - EUR 11 805
Equity EURAZEO SE - EUR 11 754
Equity BIC - EUR 11 681
Equity ESSILOR INTERNAT - EUR 11 575
Equity DANONE - EUR 11 524
Equity CNP ASSURANCES - EUR 10 445

990 142

(expressed in EUR)
Market Value

NominalCurrencyUnderlyingContractMaturity Date

7.36 MULTI UNITS LUXEMBOURG - Lyxor FTSE EMU Minimum Variance UCITS ETF

303 06330 200 001EURFTSE Eu Min Var NTIndex swap19-10-18

303 063

Instrument Type Issuer Name Rating Currency

Collateral Amount 
Received 

(in Sub-fund Currency)

Equity SEB - EUR 243 100
Equity MICRO FOCUS INTL PLC - GBP 94 988
Equity NEXANS SA - EUR 76 748
Equity ICHIGO INC - JPY 71 914
Equity CHRISTIAN DIOR - EUR 34 029
Equity CGG - EUR 31 475
Equity IMERYS SA - EUR 30 747
Equity DANONE - EUR 30 681
Equity CNP ASSURANCES - EUR 29 177
Equity NEOPOST - EUR 29 051
Equity FNAC DARTY - EUR 17 838

689 748
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As at June 30, 2018, the collateral fully covered the market value of the total return swaps :

As at June 30, 2018, the collateral fully covered the market value of the total return swaps :

(expressed in USD)
Market Value

NominalCurrencyUnderlyingContractMaturity Date

7.38 MULTI UNITS LUXEMBOURG - Lyxor MSCI Emerging Markets LU UCITS ETF

27 9742 450 601USDMSCI Emerging Markets Net Total RetIndex swap20-02-19

27 974

Instrument Type Issuer Name Rating Currency

Collateral Amount 
Received 

(in Sub-fund Currency)

Equity CHRISTIAN DIOR - EUR 17 147
Equity GAZTRANSPORT - EUR 6 926
Equity IDACORP - USD 4 335
Equity LAGARDERE - EUR 1 980
Equity EURAZEO SE - EUR 1 896
Equity BASF SE - EUR 1 339
Equity FRESENIUS MED.CARE - EUR 1 311
Equity NEXANS SA - EUR 1 276
Equity NEOPOST - EUR 1 129
Equity VECTURA GROUP PLC - GBP 573
Equity LAR ESPANA - EUR 100

38 012

261 749 

19-02-19 Index swap MSCI Emerging Markets Asia Net Total R USD 14 660 601 261 749

7.39 MULTI UNITS LUXEMBOURG - Lyxor MSCI EM Asia UCITS ETF

Maturity Date Contract Underlying Currency Nominal
Market Value

(expressed in USD)

Instrument Type Issuer Name Rating Currency

Collateral Amount 
Received 

(in Sub-fund Currency)

Equity ALLIANZ SE-NOM - EUR 146 537
Equity GAZTRANSPORT - EUR 32 548
Equity CNP ASSURANCES - EUR 25 532
Equity CHRISTIAN DIOR - EUR 15 056
Equity PUBLIC STORAGE REIT - USD 14 519
Equity ALTRAN TECHNOLOGIE - EUR 13 964
Equity SEB - EUR 13 275
Equity IMERYS SA - EUR 12 775
Equity DANONE - EUR 12 625
Equity LAR ESPANA - EUR 11 965

298 796
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As at June 30, 2018, the collateral fully covered the market value of the total return swaps :

As at June 30, 2018, the collateral fully covered the market value of the total return swaps :

20-03-19 Index swap SB D MVol LS 3,5 USD NR USD 45 427 427 4 498 668

7.40 MULTI UNITS LUXEMBOURG - Lyxor Scientific Beta Developed Long/Short UCITS ETF

Maturity Date Contract Underlying Currency Nominal
Market Value

(expressed in USD)

4 498 668

Instrument Type Issuer Name Rating Currency

Collateral Amount 
Received 

(in Sub-fund Currency)

Equity IPSEN - EUR 1 990 245
Equity CRH PLC - EUR 1 328 783
Equity BASF SE - EUR 995 263
Equity SCOR SE ACT PROV - EUR 946 730
Equity JFE HOLDINGS - JPY 599 592
Equity ALTRAN TECHNOLOGIE - EUR 539 465
Equity COVIVIO REITS - EUR 176 329
Equity OC OERLIKON CORP - CHF 84 855
Equity EURAZEO SE - EUR 58 618
Equity DANONE - EUR 58 062
Equity SEB - EUR 20 436
Equity CNP ASSURANCES - EUR 19 410

6 817 788

(expressed in USD)
Market Value

NominalCurrencyUnderlyingContractMaturity Date

7.41 MULTI UNITS LUXEMBOURG - Lyxor S&P 500 Banks UCITS ETF

29 5002 000 001USDS&P 500 Capped 35/20 Banks and
Diversi

Index swap20-05-19

29 500

Instrument Type Issuer Name Rating Currency

Collateral Amount 
Received 

(in Sub-fund Currency)

Equity SPIRAX-SARCO ENGINEERING PLC - GBP 43 987
Equity ICHIGO INC - JPY 5 779
Equity CASINO GUICHARD - EUR 3 067
Equity LAR ESPANA - EUR 2 813
Equity FRESENIUS MED.CARE - EUR 1 311
Equity NEXANS SA - EUR 1 069
Equity SEB - EUR 1 048
Equity BIC - EUR 1 020
Equity EURAZEO SE - EUR 986
Equity CNP ASSURANCES - EUR 978
Equity DANONE - EUR 954
Equity LAGARDERE - EUR 950

63 962



417

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

Exchange rates8 -
The following exchange rates have been used for the preparation of these financial statements:

Futures contracts9 -

1 EUR = AUD1.58020 CAD1 EUR = 1.53585
1 EUR = CHF1.15935 DKK1 EUR = 7.45070
1 EUR = GBP0.88435 HKD1 EUR = 9.15995
1 EUR = HUF329.12500 ILS1 EUR = 4.27390
1 EUR = JPY129.32370 NOK1 EUR = 9.51600
1 EUR = NZD1.72445 PLN1 EUR = 4.37125
1 EUR = SEK10.44490 SGD1 EUR = 1.59195
1 EUR = USD1.16755

EUREUR

Unrealised
appreciation/
depreciationCommitment

Number of
contracts

sold

Number of
contracts
boughtMaturityMarketDetails

Currency
contract

Underlying
nature

MULTI UNITS LUXEMBOURG - Lyxor DAX (DR) UCITS ETF

(75 963)11 385 36337-Sep-18EUREX-DEUTSCHLANDDAX INDEXEURIndex

(75 963)11 385 363

EUREUR

Unrealised
appreciation/
depreciationCommitment

Number of
contracts

sold

Number of
contracts
boughtMaturityMarketDetails

Currency
contract

Underlying
nature

MULTI UNITS LUXEMBOURG - Lyxor Core MSCI EMU (DR) UCITS ETF

(2 030)305 190-9Sep-18EUREX-DEUTSCHLANDEURO STOXX 50EURIndex

(2 030)305 190

JPYJPY

Unrealised
appreciation/
depreciationCommitment

Number of
contracts

sold

Number of
contracts
boughtMaturityMarketDetails

Currency
contract

Underlying
nature

MULTI UNITS LUXEMBOURG - Lyxor JPX-Nikkei 400 (DR) UCITS ETF

(576 220)229 650 000150-Sep-18TOKYO STOCK EXCHANGEJPX-NIKKEI IND 400JPYIndex

(576 220)229 650 000

Notes to the financial statements (continued)
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Forward foreign exchange contracts10 -

USDUSD

Unrealised
appreciation/
depreciationCommitment

Number of
contracts

sold

Number of
contracts
boughtMaturityMarketDetails

Currency
contract

Underlying
nature

MULTI UNITS LUXEMBOURG - Lyxor Core Morningstar US (DR) UCITS ETF

(2 238)136 075-1Sep-18CHICAGO MERCANTILE
EXCHANGE

S&P 500 EMINIUSDIndex

(2 238)136 075

USDUSD

Unrealised
appreciation/
depreciationCommitment

Number of
contracts

sold

Number of
contracts
boughtMaturityMarketDetails

Currency
contract

Underlying
nature

MULTI UNITS LUXEMBOURG - Lyxor MSCI World ESG Trend Leaders (DR) UCITS ETF

(640)120 240-2Sep-18EUREX-DEUTSCHLANDMSCI WORLD INDEXUSDIndex

(640)120 240

MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 1-3Y (DR) UCITS ETF

USD

Unrealised
appreciation/
depreciation

Maturity dateSalePurchase

(33 923)03-Jul-1815 233 352USD13 017 274EUR
(98)03-Jul-1876 100USD65 090EUR

1 27203-Jul-18512 429EUR599 600USD

(32 749)

USDUSD

Unrealised
appreciation/
depreciationCommitment

Number of
contracts

sold

Number of
contracts
boughtMaturityMarketDetails

Currency
contract

Underlying
nature

MULTI UNITS LUXEMBOURG - Lyxor Core MSCI World (DR) UCITS ETF

(2 390)180 360-3Sep-18EUREX-DEUTSCHLANDMSCI WORLD INDEXUSDIndex

(2 390)180 360

Notes to the financial statements (continued)
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MULTI UNITS LUXEMBOURG - Lyxor Green Bond (DR) UCITS ETF

EUR

Unrealised
appreciation/
depreciation

Maturity dateSalePurchase

(589)03-Jul-18342 200USD292 418EUR
(26)03-Jul-188 300USD7 079EUR

(615)

MULTI UNITS LUXEMBOURG - Lyxor Core MSCI EMU (DR) UCITS ETF

EUR

Unrealised
appreciation/
depreciation

Maturity dateSalePurchase

(13 640)03-Jul-181 315 622EUR1 509 388CHF
(518)03-Jul-1850 018EUR57 386CHF
(130)03-Aug-181 365 640EUR1 582 456CHF

103-Aug-1846 147CHF39 810EUR

(14 287)

MULTI UNITS LUXEMBOURG - Lyxor Core US TIPS (DR) UCITS ETF

USD

Unrealised
appreciation/
depreciation

Maturity dateSalePurchase

(3 692 660)03-Jul-18453 193 700USD340 454 247GBP
(163 273)03-Jul-189 287 700USD6 910 842GBP
(90 986)03-Jul-187 272 600USD5 439 243GBP
(65 855)03-Jul-184 001 700USD2 980 998GBP
(17 396)03-Jul-183 286 800USD2 476 249GBP
(25 761)03-Jul-182 352 600USD1 762 347GBP
131 64503-Jul-1812 298 367GBP16 369 100USD

(3 924 286)

Notes to the financial statements (continued)

MULTI UNITS LUXEMBOURG - Lyxor JPX-Nikkei 400 (DR) UCITS ETF

JPY

Unrealised
appreciation/
depreciation

Maturity dateSalePurchase

9 697 93603-Jul-181 015 078 218JPY9 186 213CHF
66 85203-Jul-1815 301 291JPY137 764CHF

(31 139)03-Jul-187 180 576JPY64 090CHF
58 93803-Jul-186 594 655JPY59 644CHF
46 25303-Jul-185 571 789JPY50 363CHF

(25 200)03-Jul-185 205 440JPY46 437CHF
18 41303-Jul-184 106 523JPY36 978CHF

(18 269)03-Jul-184 067 001JPY36 294CHF
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Notes to the financial statements (continued)

(5 140)03-Jul-183 697 546JPY25 251GBP
5 02603-Jul-183 102 431JPY21 250GBP

(174 672)03-Jul-18144 953CHF15 994 457JPY
(44 677)03-Jul-1891 405CHF10 151 308JPY
(36 629)03-Jul-1889 918CHF9 993 936JPY
(44 696)03-Jul-1878 028CHF8 659 125JPY
(29 120)03-Jul-1853 789CHF5 971 247JPY
(18 648)03-Jul-1834 641CHF3 845 490JPY
(26 500)03-Jul-1827 800CHF3 074 577JPY
(4 613)03-Jul-187 523CHF834 628JPY
(226)03-Jul-18431CHF47 799JPY

(15 242 545)03-Jul-185 605 351EUR709 678 300JPY
(4 294 942)03-Jul-183 011 090EUR385 083 438JPY
(3 788 379)03-Jul-182 486 318EUR317 749 449JPY
(2 581 084)03-Jul-182 114 726EUR270 904 204JPY
(4 905 593)03-Jul-182 111 936EUR268 205 977JPY
(1 069 293)03-Jul-181 660 333EUR213 653 795JPY
(1 403 402)03-Jul-181 326 323EUR170 113 923JPY
(1 127 741)03-Jul-181 304 863EUR167 622 534JPY
(1 268 160)03-Jul-181 107 652EUR141 971 920JPY
(511 009)03-Jul-18780 622EUR100 443 098JPY
(717 984)03-Jul-18500 081EUR63 951 903JPY
(593 105)03-Jul-18386 918EUR49 444 425JPY

(3 680)03-Jul-183 162 351JPY28 316CHF
(2 779)03-Jul-181 797 946JPY16 092CHF
9 02903-Jul-181 743 526JPY15 711CHF
7 27503-Jul-18717 307JPY6 495CHF
1 58603-Jul-18514 931JPY4 630CHF
1 33303-Jul-18407 878JPY3 667CHF

335 223 91203-Jul-1817 369 338 158JPY136 896 777EUR
4 957 47303-Jul-18599 244 112JPY4 671 911EUR
2 049 68703-Jul-18251 346 747JPY1 959 360EUR
(751 241)03-Jul-18121 391 777JPY932 842EUR
2 305 23903-Jul-18113 487 735JPY895 341EUR
1 364 84703-Jul-1892 379 535JPY724 890EUR
(456 346)03-Jul-1887 197 466JPY670 721EUR
(364 530)03-Jul-1869 043 591JPY531 056EUR
512 14603-Jul-1868 097 254JPY530 528EUR

(180 375)03-Jul-1852 172 536JPY402 032EUR
(86 064)03-Jul-1830 602 339JPY235 964EUR
257 87403-Jul-1828 815 418JPY224 817EUR
77 51203-Jul-188 622 105JPY67 269EUR
76 39203-Jul-186 593 246JPY51 572EUR

97 129 37803-Jul-187 881 609 547JPY54 563 376GBP
103 34803-Jul-18114 108 016JPY781 052GBP

(469 548)03-Jul-1853 300 928JPY361 294GBP
679 82103-Jul-1851 329 273JPY355 665GBP
312 56603-Jul-1840 570 172JPY279 591GBP

(344 787)03-Jul-1838 659 465JPY262 022GBP
(190 568)03-Jul-1829 370 705JPY199 554GBP
(101 301)03-Jul-1829 342 469JPY199 979GBP
(140 711)03-Jul-1823 054 029JPY156 699GBP
(139 101)03-Jul-1814 031 482JPY95 005GBP

76 96803-Jul-1812 867 242JPY88 524GBP

MULTI UNITS LUXEMBOURG - Lyxor JPX-Nikkei 400 (DR) UCITS ETF

JPY

Unrealised
appreciation/
depreciation

Maturity dateSalePurchase
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110 19703-Jul-1813 419 214JPY122 170USD
91 41103-Jul-1810 942 615JPY99 637USD
36 59103-Jul-183 525 755JPY32 168USD
37 39203-Jul-182 997 674JPY27 405USD

3 805 00102-Aug-1816 024 343 041JPY123 915 783EUR
(62 502)02-Aug-18307 407 599JPY2 376 125EUR

(323)02-Aug-1827 891 857JPY215 606EUR
1 358 99702-Aug-187 392 556 646JPY50 593 302GBP
(27 719)02-Aug-1887 920 035JPY601 404GBP

2 77802-Aug-1812 682 206JPY86 785GBP
1 160 22302-Aug-186 417 885 948JPY58 067 173USD
(108 659)02-Aug-18140 090 990JPY1 266 291USD

1 81302-Aug-1811 109 647JPY100 496USD
94 93003-Aug-181 012 876 865JPY9 075 650CHF

81203-Aug-188 671 945JPY77 707CHF
56403-Aug-181 790 065JPY16 036CHF

566 106 422

(180 570)03-Jul-18107 497EUR13 721 194JPY
(13 831)03-Jul-1811 279EUR1 444 818JPY

(4 434 101)03-Jul-182 184 063GBP314 935 737JPY
292 36803-Jul-181 084 061GBP158 809 747JPY

(1 324 957)03-Jul-18809 105GBP116 981 670JPY
(14 568)03-Jul-18506 241GBP74 007 722JPY
350 58803-Jul-18497 075GBP73 036 237JPY

(323 886)03-Jul-18434 897GBP63 267 106JPY
72 18903-Jul-18304 022GBP44 528 579JPY

(83 899)03-Jul-18191 047GBP27 851 316JPY
(263 686)03-Jul-18154 325GBP22 303 678JPY
(18 718)03-Jul-1841 162GBP6 000 154JPY
(5 253)03-Jul-185 265GBP764 713JPY

(9 225 860)03-Jul-186 648 991USD727 087 073JPY
(4 717 038)03-Jul-185 117 923USD562 040 589JPY
(3 265 636)03-Jul-182 097 810USD229 043 037JPY
(926 998)03-Jul-18902 731USD99 039 891JPY
(229 689)03-Jul-18571 768USD63 087 633JPY
(353 571)03-Jul-18567 866USD62 534 576JPY
(550 267)03-Jul-18489 602USD53 668 581JPY
(555 855)03-Jul-18350 836USD38 296 784JPY
(200 741)03-Jul-18216 049USD23 725 330JPY
(69 818)03-Jul-18175 722USD19 393 180JPY
(334 873)03-Jul-18141 360USD15 319 566JPY
(40 692)03-Jul-1848 897USD5 374 541JPY
(1 109)03-Jul-183 678USD406 240JPY

167 585 19203-Jul-187 815 327 352JPY72 085 570USD
1 050 83603-Jul-18126 729 309JPY1 153 928USD
1 270 89203-Jul-18106 140 160JPY969 914USD
1 059 43803-Jul-1851 208 595JPY471 963USD
421 46703-Jul-1849 599 161JPY451 679USD
242 19303-Jul-1834 412 131JPY312 927USD
139 86903-Jul-1832 997 515JPY299 231USD
143 44703-Jul-1825 586 238JPY232 340USD
84 51003-Jul-1824 428 055JPY221 347USD
181 53603-Jul-1819 589 195JPY178 532USD

MULTI UNITS LUXEMBOURG - Lyxor JPX-Nikkei 400 (DR) UCITS ETF

JPY

Unrealised
appreciation/
depreciation

Maturity dateSalePurchase
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Subsequent events11 -
By Circular Resolution dated June 1, 2018, the Board of Directors resolved to modifiy :

• the distribution policy applicable to share class “Daily Hedged to CHF - Acc” of MULTI UNITS LUXEMBOURG -
Lyxor S&P 500 UCITS ETF sub-fund, from capitalizing to distributing as of July 8, 2018. The Share class will be
renamed “Daily Hedged to CHF - Dist” on July 8, 2018.

• the distribution policy applicable to share class "Acc" of MULTI UNITS LUXEMBOURG - Lyxor Core Morningstar US
(DR) UCITS ETF sub-fund, from capitalizing to distributing as of July 8, 2018. The Share class will be renamed
“Dist” on July 8, 2018.

Notes to the financial statements (continued)
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Calculation methodology: Tracking error has been calculated over a period of 52 weeks.

Sub-Fund
Share
Class TE 1 Year

MULTI UNITS LUXEMBOURG - Lyxor DAX (DR) UCITS ETF Class Acc 0.1374%
MULTI UNITS LUXEMBOURG - Lyxor DAILY LevDAX UCITS ETF Class Acc 0.3130%
MULTI UNITS LUXEMBOURG - Lyxor WIG20 UCITS ETF Class PLN 0.1250%
MULTI UNITS LUXEMBOURG - Lyxor S&P 500 UCITS ETF Class C-EUR 0.0131%

Class Daily Hedged to CHF - Acc 0.0131%
Class Daily Hedged to EUR - Acc 0.0132%
Class Daily Hedged to EUR - Dist 0.0131%

Class D-EUR 0.0132%
Class D-USD 0.0132%

MULTI UNITS LUXEMBOURG - Lyxor MSCI Canada UCITS ETF Class D-EUR 0.0310%
MULTI UNITS LUXEMBOURG - Lyxor Australia (S&P ASX 200) UCITS ETF Class D-EUR 0.0119%
MULTI UNITS LUXEMBOURG - Lyxor MSCI World Utilities TR UCITS ETF Class C-EUR 0.0162%

Class C-USD 0.0163%
MULTI UNITS LUXEMBOURG - Lyxor MSCI World Materials TR UCITS ETF Class C-EUR 0.0106%

Class C-USD 0.0107%
MULTI UNITS LUXEMBOURG - Lyxor MSCI World Telecommunication Services TR UCITS ETF Class C-EUR 0.0136%

Class C-USD 0.0136%
MULTI UNITS LUXEMBOURG - Lyxor MSCI World Information Technology TR UCITS ETF Class C-EUR 0.0142%

Class C-USD 0.0142%
MULTI UNITS LUXEMBOURG - Lyxor MSCI World Health Care TR UCITS ETF Class C-EUR 0.0037%

Class C-USD 0.0036%
MULTI UNITS LUXEMBOURG - Lyxor MSCI World Industrials TR UCITS ETF Class C-EUR 0.0086%

Class C-USD 0.0086%
MULTI UNITS LUXEMBOURG - Lyxor MSCI World Energy TR UCITS ETF Class C-EUR 0.0175%

Class C-USD 0.0175%
MULTI UNITS LUXEMBOURG - Lyxor MSCI World Financials TR UCITS ETF Class C-EUR 0.0109%

Class C-USD 0.0110%
MULTI UNITS LUXEMBOURG - Lyxor MSCI World Consumer Discretionary TR UCITS ETF Class C-EUR 0.0050%

Class C-USD 0.0050%
MULTI UNITS LUXEMBOURG - Lyxor MSCI World Consumer Staples TR UCITS ETF Class C-EUR 0.0053%

Class C-USD 0.0053%
MULTI UNITS LUXEMBOURG - Lyxor S&P 500 VIX Futures Enhanced Roll UCITS ETF Class Acc 0.0781%
MULTI UNITS LUXEMBOURG - Lyxor SG Global Quality Income NTR UCITS ETF Class C-GBP 0.0265%

Class D-EUR 0.0140%
Class Monthly Hedged C-GBP 0.0415%

MULTI UNITS LUXEMBOURG - Lyxor MSCI ACWI Gold UCITS ETF Class C-EUR 0.0276%
MULTI UNITS LUXEMBOURG - Lyxor SG European Quality Income NTR UCITS ETF Class Dist 0.0152%
MULTI UNITS LUXEMBOURG - Lyxor IBOXX EUR Liquid High Yield BB UCITS ETF Class Acc 0.0099%
MULTI UNITS LUXEMBOURG - Lyxor MSCI Pacific ex Japan UCITS ETF Class Dist 0.0119%
MULTI UNITS LUXEMBOURG - Lyxor Fed Funds US Dollar Cash UCITS ETF Class Acc 0.0020%
MULTI UNITS LUXEMBOURG - Lyxor FTSE Emerging Minimum Variance UCITS ETF Class Acc 0.0237%
MULTI UNITS LUXEMBOURG - FTSE Europe Minimum Variance UCITS ETF Class Acc 0.0003%
MULTI UNITS LUXEMBOURG - Lyxor Euro STOXX 50 Protective Put UCITS ETF Class Dist 0.0182%
MULTI UNITS LUXEMBOURG - Lyxor Pan Africa UCITS ETF Class Acc 0.0675%
MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 5-7Y Investment Grade (DR) UCITS ETF Class Acc 0.0121%
MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 7-10Y Investment Grade (DR) UCITS ETF Class Acc 0.0080%
MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 15+Y Investment Grade (DR) UCITS ETF Class Acc 0.0084%
MULTI UNITS LUXEMBOURG - Lyxor EuroMTS Highest Rated Macro-Weighted Govt Bond (DR) Class Acc 0.0042%
UCITS ETF
MULTI UNITS LUXEMBOURG - Lyxor BOT MTS Ex-Bank of Italy (DR) UCITS ETF Class Acc 0.0030%
MULTI UNITS LUXEMBOURG - Lyxor S&P 500 Daily (-2x) Inverse UCITS ETF Class Acc 0.0294%
MULTI UNITS LUXEMBOURG - LYXOR FTSE All World Minimum Variance UCITS ETF Class Acc 0.0134%
MULTI UNITS LUXEMBOURG - Lyxor EUR 2-10Y Inflation Expectations UCITS ETF Class Acc 0.0069%

Tracking Error 
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Sub-Fund
Share
Class 

Management 
fee

MULTI UNITS LUXEMBOURG - Lyxor US$ 10Y Inflation Expectations UCITS ETF Class Acc 0.0069%
MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 1-3Y (DR) UCITS ETF Class Dist 0.0229%

Class Monthly Hedged to EUR - Dist 0.0475%
MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 5-7Y (DR) UCITS ETF Class Dist 0.0286%
MULTI UNITS LUXEMBOURG - Lyxor iBoxx £ Liquid Corporates Long Dated UCITS ETF Class Dist 0.0018%
MULTI UNITS LUXEMBOURG - Lyxor Core FTSE Actuaries UK Gilts (DR) UCITS ETF Class Dist 0.0121%
MULTI UNITS LUXEMBOURG - Lyxor Core FTSE Actuaries UK Gilts Inflation-Linked (DR) UCITS ETF Class Dist 0.0130%
MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 3-5Y (DR) UCITS ETF Class Dist 0.0262%
MULTI UNITS LUXEMBOURG - Lyxor Core iBoxx $ Treasuries 7-10Y (DR) UCITS ETF Class Dist 0.0298%
MULTI UNITS LUXEMBOURG - Lyxor Commodities Thomson Reuters/CoreCommodity CRB EX-Agriculture Class Acc 0.0136%
TR UCITS ETF
MULTI UNITS LUXEMBOURG - Lyxor Core FTSE Actuaries UK Gilts 0-5Y (DR) UCITS ETF Class Dist 0.0127%
MULTI UNITS LUXEMBOURG - Lyxor Core US TIPS (DR) UCITS ETF Class Dist 0.0265%

Class Monthly Hedged to GBP - Dist 0.0967%
MULTI UNITS LUXEMBOURG - Lyxor UK£ 10Y Inflation Expectations UCITS ETF Class Acc 0.0070%
MULTI UNITS LUXEMBOURG - Lyxor Green Bond (DR) UCITS ETF Class Acc 0.1888%

Class Monthly Hedged to EUR - Acc 0.1815%
MULTI UNITS LUXEMBOURG - Lyxor Italia Equity PIR (DR) UCITS ETF Class Acc 0.0739%
MULTI UNITS LUXEMBOURG - Lyxor Core MSCI EMU (DR) UCITS ETF Class Dist 0.1500%

Class Monthly Hedged to CHF - Acc 0.1852%
MULTI UNITS LUXEMBOURG - Lyxor JPX-Nikkei 400 (DR) UCITS ETF Class Acc 0.0843%

Class Daily Hedged to CHF - Acc 0.0980%
Class Daily Hedged to EUR - Acc 0.0970%
Class Daily Hedged to GBP - Acc 0.1005%
Class Daily Hedged to USD - Acc 0.1107%

MULTI UNITS LUXEMBOURG - Lyxor FTSE USA Minimum Variance UCITS ETF Class Acc 0.0307%
MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 1-3Y Investment Grade (DR) UCITS ETF Class Acc 0.0047%
MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 3-5Y Investment Grade (DR) UCITS ETF Class Acc 0.0126%
MULTI UNITS LUXEMBOURG - Lyxor EUROMTS 10-15Y Investment Grade (DR) UCITS ETF Class Acc 0.0424%
MULTI UNITS LUXEMBOURG - Lyxor EUROMTS All-Maturity Investment Grade (DR) UCITS ETF Class Acc 0.0092%
MULTI UNITS LUXEMBOURG - Lyxor EUROMTS Inflation Linked Investment Grade (DR) UCITS ETF Class Acc 0.0042%
MULTI UNITS LUXEMBOURG - Lyxor FTSE 100 UCITS ETF Class Acc 0.0110%

Class Dist 0.0044%
Class Monthly Hedged to EUR - Acc 0.0419%
Class Monthly Hedged to USD - Acc 0.0460%

MULTI UNITS LUXEMBOURG - Lyxor FTSE EMU Minimum Variance UCITS ETF Class Acc 0.0078%
MULTI UNITS LUXEMBOURG - Lyxor MSCI EM ESG Trend Leaders UCITS ETF Class Acc -*
MULTI UNITS LUXEMBOURG - Lyxor Core MSCI World (DR) UCITS ETF Class Acc -*
MULTI UNITS LUXEMBOURG - Lyxor Core MSCI Japan (DR) UCITS ETF Class Acc -*
MULTI UNITS LUXEMBOURG - Lyxor MSCI Emerging Markets LU UCITS ETF Class Acc -*
MULTI UNITS LUXEMBOURG - Lyxor MSCI EM Asia UCITS ETF Class Acc -*
MULTI UNITS LUXEMBOURG - Lyxor Core Morningstar UK NT (DR) UCITS ETF Class Acc -*
MULTI UNITS LUXEMBOURG - Lyxor Core Morningstar US (DR) UCITS ETF Class Acc -*
MULTI UNITS LUXEMBOURG - Lyxor MSCI EMU ESG Trend Leaders (DR) UCITS ETF Class Acc -*
MULTI UNITS LUXEMBOURG - Lyxor MSCI USA ESG Trend Leaders (DR) UCITS ETF Class Acc -*
MULTI UNITS LUXEMBOURG - Lyxor MSCI World ESG Trend Leaders (DR) UCITS ETF Class Acc -*
MULTI UNITS LUXEMBOURG - Lyxor Scientific Beta Developed Long/Short UCITS ETF Class Acc (EUR) -*

Class Acc (USD) -*
MULTI UNITS LUXEMBOURG - Lyxor S&P 500 Banks UCITS ETF Class Acc -*

* There is no Tracking error computed because this Share Class has been launched less than one year ago.
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Securities lending
Following the Regulation 2015/2365 of the European Parliament and of the Council of November 25, 2015 on transparency
of securities financing transactions, please find bellow details about securities lending transactions for the period ending
June 30, 2018:

All transactions are bilateral transactions.
The collateral on securities lending is not reused.

MULTI UNITS
LUXEMBOURG - 
Lyxor JPX-Nikkei 

400 (DR) UCITS ETF

Amount of securities lent expressed in absolute amount
(in the currency of the sub-fund)

see note 6

Proportion of lendable Assets 0.16%
Proportion of AUM 0.16%

Maturity tenor of the securities lending 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 127 771 743
Total 127 771 743

Counterparty
Name of counterparty see note 6
Country of domicile of the counterparty see note 6
Gross volume of outstanding transactions see note 6

Data of collateral
Type of collateral:
Cash -
Securities see note 6
Quality of collateral:
Rating see note 6

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 see note 6
Total see note 6

Safekeeping of collateral received by the fund 
as part of securities lending
Name of custodian Société Générale
Securities see note 6
Cash see note 6

Data on returns and costs for securities lending see note 6
Proportion of collateral granted -
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Total return swaps
Following the Regulation 2015/2365 of the European Parliament and of the Council of November 25, 2015 on transparency
of securities financing transactions, please find bellow details about total return swaps for the period ending June 30, 2018:

MULTI UNITS
LUXEMBOURG -

Lyxor DAILY
LevDAX 

UCITS ETF 

MULTI UNITS
LUXEMBOURG -

Lyxor WIG20 
UCITS ETF 

MULTI UNITS
LUXEMBOURG -
Lyxor S&P 500

UCITS ETF 

MULTI UNITS
LUXEMBOURG -

Lyxor MSCI 
Canada 

UCITS ETF 

MULTI UNITS
LUXEMBOURG -
Lyxor Australia
(S&P ASX 200)

UCITS ETF 

Amount of Total Return Swaps expressed in absolute
amount (in the currency of the sub-fund) 2 687 775   2 514 635   117 106 880   1 549 013   592 615   
Proportion of AUM 1.53% 1.68% 1.97% 3.82% 0.92%

Maturity tenor of the Performance 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 - 2 514 635 - - -
Three months to one year 2 687 775 - 117 106 880 1 549 013 592 615
Above one year - - - - -
Open maturity - - - - -
Total 2 687 775 2 514 635 117 106 880 1 549 013 592 615

Counterparty
Name of counterparty, Country of domicile of the
counterparty and Gross volume of outstanding
transactions

Société Générale Société Générale Société Générale Société Générale Société Générale 
France France France France France

see note 7 see note 7 see note 7 see note 7 see note 7

Data on Collateral
Type of collateral
Cash - - - - -
Securities see note 7 see note 7 see note 7 see note 7 see note 7
Quality of collateral 
Rating see note 7 see note 7 see note 7 see note 7 see note 7

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 3 849 381 3 516 968 197 690 120 2 708 192 1 496 083
Total 3 849 381 3 516 968 197 690 120 2 708 192 1 496 083

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
Cash - - - - -
Securities see note 7 see note 7 see note 7 see note 7 see note 7

Proportion of collateral granted - - - - -
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MULTI UNITS
LUXEMBOURG -

Lyxor MSCI World
Utilities TR 
UCITS ETF 

MULTI UNITS
LUXEMBOURG -

Lyxor MSCI World
Materials TR 
UCITS ETF 

MULTI UNITS
LUXEMBOURG -

Lyxor MSCI World
Telecom-

munication
Services TR 
UCITS ETF 

MULTI UNITS
LUXEMBOURG -

Lyxor MSCI World
Information

Technology TR
UCITS ETF 

MULTI UNITS
LUXEMBOURG -

Lyxor MSCI World
Health Care TR

UCITS ETF 

Amount of Total Return Swaps expressed in absolute
amount (in the currency of the sub-fund) 1 257 143   2 112 518   2 197 362   5 781 489   8 156 390   
Proportion of AUM 4.99% 4.24% 4.90% 3.02% 3.53%

Maturity tenor of the Performance 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 1 257 143 2 112 518 2 197 362 5 781 489 8 156 390
Above one year - - - - -
Open maturity - - - - -
Total 1 257 143 2 112 518 2 197 362 5 781 489 8 156 390

Counterparty
Name of counterparty, Country of domicile of the
counterparty and Gross volume of outstanding
transactions

Société Générale Société Générale Société Générale Société Générale Société Générale 
France France France France France

see note 7 see note 7 see note 7 see note 7 see note 7

Data on Collateral
Type of collateral
Cash - - - - -
Securities see note 7 see note 7 see note 7 see note 7 see note 7
Quality of collateral 
Rating see note 7 see note 7 see note 7 see note 7 see note 7

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 2 021 212 3 930 561 3 111 959 12 919 268 14 560 957
Total 2 021 212 3 930 561 3 111 959 12 919 268 14 560 957

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
Cash - - - - -
Securities see note 7 see note 7 see note 7 see note 7 see note 7

Proportion of collateral granted - - - - -
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MULTI UNITS
LUXEMBOURG -

Lyxor MSCI World
Industrials TR

UCITS ETF 

MULTI UNITS
LUXEMBOURG -

Lyxor MSCI World
Energy TR 
UCITS ETF 

MULTI UNITS
LUXEMBOURG -

Lyxor MSCI World
Financials TR

UCITS ETF 

MULTI UNITS
LUXEMBOURG -

Lyxor MSCI World
Consumer

Discretionary TR
UCITS ETF 

MULTI UNITS
LUXEMBOURG -

Lyxor MSCI World
Consumer Staples

TR UCITS ETF 

Amount of Total Return Swaps expressed in absolute
amount (in the currency of the sub-fund) 1 800 072   5 159 652   2 696 528   1 902 562   1 505 942   
Proportion of AUM 3.96% 3.54% 4.47% 4.59% 4.97%

Maturity tenor of the Performance 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 1 800 072 5 159 652 2 696 528 1 902 562 1 505 942
Above one year - - - - -
Open maturity - - - - -
Total 1 800 072 5 159 652 2 696 528 1 902 562 1 505 942

Counterparty
Name of counterparty, Country of domicile of the
counterparty and Gross volume of outstanding
transactions

Société Générale Société Générale Société Générale Société Générale Société Générale 
France France France France France

see note 7 see note 7 see note 7 see note 7 see note 7

Data on Collateral
Type of collateral
Cash - - - - -
Securities see note 7 see note 7 see note 7 see note 7 see note 7
Quality of collateral 
Rating see note 7 see note 7 see note 7 see note 7 see note 7

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 3 544 922 10 076 726 5 127 721 3 011 867 2 310 866
Total 3 544 922 10 076 726 5 127 721 3 011 867 2 310 866

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
Cash - - - - -
Securities see note 7 see note 7 see note 7 see note 7 see note 7

Proportion of collateral granted - - - - -
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MULTI UNITS
LUXEMBOURG -

Lyxor S&P 500 VIX
Futures Enhanced

Roll UCITS ETF 

MULTI UNITS
LUXEMBOURG -
Lyxor SG Global
Quality Income 
NTR UCITS ETF 

MULTI UNITS
LUXEMBOURG -
Lyxor MSCI ACWI
Gold UCITS ETF 

MULTI UNITS
LUXEMBOURG -

Lyxor SG 
European 

Quality Income 
NTR UCITS ETF 

MULTI UNITS
LUXEMBOURG -

Lyxor IBOXX 
EUR Liquid 

High Yield BB 
UCITS ETF 

Amount of Total Return Swaps expressed in absolute
amount (in the currency of the sub-fund) 3 445 884   57 572 784   490 509   315 947   2 295 231   
Proportion of AUM 8.20% 5.08% 5.01% 0.81% 1.88%

Maturity tenor of the Performance 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 3 445 884 57 572 784 490 509 315 947 2 295 231
Above one year - - - - -
Open maturity - - - - -
Total 3 445 884 57 572 784 490 509 315 947 2 295 231

Counterparty
Name of counterparty, Country of domicile of the
counterparty and Gross volume of outstanding
transactions

Société Générale Société Générale Société Générale Société Générale Société Générale 
France France France France France

see note 7 see note 7 see note 7 see note 7 see note 7

Data on Collateral
Type of collateral
Cash - - - - -
Securities see note 7 see note 7 see note 7 see note 7 see note 7
Quality of collateral 
Rating see note 7 see note 7 see note 7 see note 7 see note 7

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 - - - - 56 728
Above one year - - - - 3 604 623
Open maturity 4 212 533 76 612 941 777 439 879 433 -
Total 4 212 533 76 612 941 777 439 879 433 3 661 351

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
Cash - - - - -
Securities see note 7 see note 7 see note 7 see note 7 see note 7

Proportion of collateral granted - - - - -
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MULTI UNITS
LUXEMBOURG -

Lyxor MSCI 
Pacific ex Japan 

UCITS ETF 

MULTI UNITS
LUXEMBOURG -
Lyxor Fed Funds
US Dollar Cash

UCITS ETF 

MULTI UNITS
LUXEMBOURG -

Lyxor FTSE
Emerging 
Minimum 
Variance 

UCITS ETF 

MULTI UNITS
LUXEMBOURG -

Lyxor FTSE 
Europe Minimum

Variance 
UCITS ETF 

MULTI UNITS
LUXEMBOURG -

Lyxor Euro STOXX
50 Protective 

Put UCITS ETF 

Amount of assets engaged in total return swap (in
Sub-Fund's currency) 1 979 846   1 515 118   1 018 752   1 347 806   14 060   
Proportion of AUM 1.59% 4.13% 4.38% 1.15% 1.46%

Maturity tenor of the Performance 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 1 979 846 1 515 118 1 018 752 1 347 806 -
Above one year - - - - 14 060
Open maturity - - - - -
Total 1 979 846 1 515 118 1 018 752 1 347 806 14 060

Counterparty
Name of counterparty, Country of domicile of the
counterparty and Gross volume of outstanding
transactions

Société Générale Société Générale Société Générale Société Générale Société Générale 
France France France France France

see note 7 see note 7 see note 7 see note 7 see note 7

Data on Collateral
Type of collateral
Cash - - - - -
Securities see note 7 see note 7 see note 7 see note 7 see note 7
Quality of collateral 
Rating see note 7 see note 7 see note 7 see note 7 see note 7

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 - 2 220 339 - - -
Open maturity 2 793 089 - 1 783 495 2 671 008 22 178
Total 2 793 089 2 220 339 1 783 495 2 671 008 22 178

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
Cash - - - - -
Securities see note 7 see note 7 see note 7 see note 7 see note 7

Proportion of collateral granted - - - - -
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MULTI UNITS
LUXEMBOURG -
Lyxor Pan Africa

UCITS ETF 

MULTI UNITS
LUXEMBOURG -
Lyxor S&P 500

Daily (-2x) Inverse
UCITS ETF 

MULTI UNITS
LUXEMBOURG -
Lyxor FTSE All
World Minimum

Variance 
UCITS ETF 

MULTI UNITS
LUXEMBOURG -

Lyxor EUR 
2-10Y Inflation
Expectations 
UCITS ETF 

MULTI UNITS
LUXEMBOURG -

Lyxor US$ 
10Y Inflation
Expectations 
UCITS ETF 

Amount of assets engaged in total return swap (in
Sub-Fund's currency) 895 287 1 182 797   894 505   23 744 835   50 456 668   
Proportion of AUM 1.61% 7.22% 3.59% 2.08% 4.05%

Maturity tenor of the Performance 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 - 1 182 797 - - -
Three months to one year 895 287 - 894 505 23 744 835 50 456 668
Above one year - - - - -
Open maturity - - - - -
Total 895 287 1 182 797 894 505 23 744 835 50 456 668

Counterparty
Name of counterparty, Country of domicile of the
counterparty and Gross volume of outstanding
transactions

Société Générale Société Générale Société Générale Société Générale Société Générale 
France France France France France

see note 7 see note 7 see note 7 see note 7 see note 7

Data on Collateral
Type of collateral
Cash - - - - -
Securities see note 7 see note 7 see note 7 see note 7 see note 7
Quality of collateral 
Rating see note 7 see note 7 see note 7 see note 7 see note 7

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 - - - 966 397 823 864
Above one year - - - 33 393 037 73 915 124
Open maturity 1 482 066 1 907 409 1 759 348 - -
Total 1 482 066 1 907 409 1 759 348 34 359 434 74 738 988

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
Cash - - - - -
Securities see note 7 see note 7 see note 7 see note 7 see note 7

Proportion of collateral granted - - - - -



SFT Regulation (continued)

432

MULTI UNITS LUXEMBOURG
JUNE 30, 2018

MULTI UNITS
LUXEMBOURG -

Lyxor iBoxx £
Liquid Corporates

Long Dated 
UCITS ETF 

MULTI UNITS
LUXEMBOURG -

Lyxor Commodities
Thomson

Reuters/Core
Commodity CRB
EX-Agriculture 
TR UCITS ETF 

MULTI UNITS
LUXEMBOURG -
Lyxor UK£ 10Y

Inflation
Expectations 
UCITS ETF 

MULTI UNITS
LUXEMBOURG -

Lyxor FTSE 
USA Minimum

Variance 
UCITS ETF 

MULTI UNITS
LUXEMBOURG -
Lyxor FTSE 100

UCITS ETF 

Amount of assets engaged in total return swap (in
Sub-Fund's currency) 847 216   5 145 264   1 113 992   3 151 143   4 511 159
Proportion of AUM 2.06% 3.77% 2.15% 3.27% 0.98%

Maturity tenor of the Performance 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 - 5 145 264 - - -
Three months to one year 847 216 - 1 113 992 3 151 143 4 511 159
Above one year - - - - -
Open maturity - - - - -
Total 847 216 5 145 264 1 113 992 3 151 143 4 511 159

Counterparty
Name of counterparty, Country of domicile of the
counterparty and Gross volume of outstanding
transactions

Société Générale Société Générale Société Générale Société Générale Société Générale 
France France France France France

see note 7 see note 7 see note 7 see note 7 see note 7

Data on Collateral
Type of collateral
Cash - - - - -
Securities see note 7 see note 7 see note 7 see note 7 see note 7
Quality of collateral 
Rating see note 7 see note 7 see note 7 see note 7 see note 7

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 1 229 807 - 1 553 284 - -
Open maturity - 10 709 855 - 6 120 412 10 692 871
Total 1 229 807 10 709 855 1 553 284 6 120 412 10 692 871

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
Cash - - - - -
Securities see note 7 see note 7 see note 7 see note 7 see note 7

Proportion of collateral granted - - - - -
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The settlement and clearing of all swaps transactions are bilateral.
Moreover, returns and costs incurred from total return swaps transactions during the period ended June 30, 2018 are
included in the valuation of the swaps.
The collateral on total return swaps is not reused.

MULTI UNITS
LUXEMBOURG -
Lyxor FTSE EMU

Minimum Variance
UCITS ETF 

MULTI UNITS
LUXEMBOURG -

Lyxor MSCI 
EM ESG 

Trend Leaders
UCITS ETF 

MULTI UNITS
LUXEMBOURG -

Lyxor MSCI
Emerging Markets

LU UCITS ETF

MULTI UNITS
LUXEMBOURG -
Lyxor MSCI EM
Asia UCITS ETF 

MULTI UNITS
LUXEMBOURG -
Lyxor Scientific
Beta Developed

Long/Short 
UCIT ETF 

Amount of assets engaged in total return swap (in
Sub-Fund's currency) 303 063   600 968   27 974   261 749   4 498 668   
Proportion of AUM 0.98% 5.11% 2.49% 2.06% 6.79%

Maturity tenor of the Performance 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 303 063 600 968 27 974 261 749 4 498 668
Above one year - - - - -
Open maturity - - - - -
Total 303 063 600 968 27 974 261 749 4 498 668

Counterparty
Name of counterparty, Country of domicile of the
counterparty and Gross volume of outstanding
transactions

Société Générale Société Générale Société Générale Société Générale Société Générale 
France France France France France

see note 7 see note 7 see note 7 see note 7 see note 7

Data on Collateral
Type of collateral
Cash - - - - -
Securities see note 7 see note 7 see note 7 see note 7 see note 7
Quality of collateral 
Rating see note 7 see note 7 see note 7 see note 7 see note 7

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 689 748 990 142 38 012 298 796 6 817 788
Total 689 748 990 142 38 012 298 796 6 817 788

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
Cash - - - - -
Securities see note 7 see note 7 see note 7 see note 7 see note 7

Proportion of collateral granted - - - - -
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The settlement and clearing of all swaps transactions are bilateral.
Moreover, returns and costs incurred from total return swaps transactions during the period ended June 30, 2018 are
included in the valuation of the swaps.
The collateral on total return swaps is not reused.

MULTI UNITS
LUXEMBOURG -
Lyxor S&P 500

Banks UCITS ETF 

Amount of assets engaged in total return swap (in
Sub-Fund's currency) 29 500   
Proportion of AUM 3.11%

Maturity tenor of the Performance 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 29 500
Above one year -
Open maturity -
Total 29 500

Counterparty
Name of counterparty, Country of domicile of the
counterparty and Gross volume of outstanding
transactions

Société Générale 
France

see note 7

Data on Collateral
Type of collateral
Cash -
Securities see note 7
Quality of collateral 
Rating see note 7

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 63 962
Total 63 962

Safekeeping of collateral received by the fund as part
of total return swap
Name of custodian Société Générale
Cash -
Securities see note 7

Proportion of collateral granted -
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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 
MULTI UNITS LUXEMBOURG - Lyxor DAILY LevDAX UCITS ETF EUR APTIV REGISTERED SHS 2 198 007

CASINO GUICHARD 436 340
BIC 431 380
ALLERGAN PLC 280 877
MITSUBISHI CHEMICA 241 553
CENTAMIN 56 617
ALSTOM 55 812
ARKEMA 55 567
EURAZEO SE 46 764
CNP ASSURANCES 46 464

MULTI UNITS LUXEMBOURG - Lyxor WIG20 UCITS ETF PLN CIMENTS VICAT SA 835 996
CHRISTIAN DIOR 698 339
GAZTRANSPORT 323 582
ULTRA ELECTRONICS 207 238
TELEPERFORM.SE 203 702
AMAZON.COM 178 191
PLASTIC OMNIUM 168 097
BASF SE 160 048
ALSTOM 158 288
NEOPOST 155 870

MULTI UNITS LUXEMBOURG - Lyxor S&P 500 UCITS ETF EUR DEUTSCHE LUFTHANSA NOM 50 987 595
SAP 47 301 661
LINDE BR 12 178 152
ICHIGO INC 10 537 218
CNP ASSURANCES 9 220 485
GLAXOSMITHKLINE PLC 8 021 923
DISH NETWORK CORP 5 109 077
IBM CORP 4 656 387
ALTRAN TECHNOLOGIE 4 053 081
ZOETIS INC 3 510 626

MULTI UNITS LUXEMBOURG - Lyxor MSCI Canada UCITS ETF EUR ROYAL DUTCH SHELL 1 872 117
GETLINK SE 327 967
SAP 163 861
GAZTRANSPORT 94 028
ALSTOM 45 421
FRESENIUS SE CO KGAA 45 408
CGG 40 668
DANONE 40 488
LAR ESPANA 39 215
CNP ASSURANCES 39 019

MULTI UNITS LUXEMBOURG - Lyxor Australia (S&P ASX 200) UCITS ETF EUR WORLDLINE 478 553
CHRISTIAN DIOR 299 813
SILTRONIC AG 153 433
SAP 80 248
BASF SE 56 764
TELEPERFORM.SE 56 435
LAGARDERE 56 276
DECHRA PHARMACEUTI 56 216
ALSTOM 55 812
AKZO NOBEL NV-CVA 54 183

MULTI UNITS LUXEMBOURG
JUNE 30, 2018
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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 
MULTI UNITS LUXEMBOURG - Lyxor MSCI World Utilities TR UCITS ETF EUR ROYAL DUTCH 1 151 355 

BASF SE 335 012 
VICTREX 311 352 
CHRISTIAN DIOR 63 401 
NEOPOST 39 065 
PRUDENTIAL PLC 25 203 
DANONE 25 085 
CGG 24 604 
CNP ASSURANCES 23 700 
ALSTOM 22 435 

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Materials TR UCITS ETF EUR CENTAMIN 2 473 374
PANASONIC CORP 432 735
BIC 418 835
CIMENTS VICAT SA 271 390
FOREST CITY TRUST 116 653
LVMH 50 766
DANONE 49 730
EURAZEO SE 49 102
CNP ASSURANCES 46 464
OVS SPA 21 512

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Telecommunication
Services TR UCITS ETF

EUR ROYAL DUTCH 1 710 763
SSE PLC 544 298
ICHIGO INC 294 355
FAURECIA 140 637
ALSTOM 116 545
BASF SE 100 176
FOREST CITY 57 594
MAN GROUP PLC 52 272
CHRISTIAN DIOR 50 148
CNP ASSURANCES 43 073

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Information Technology 
TR UCITS ETF

EUR ALSTOM 3 092 554
SAP 1 712 428
ASTRAZENECA PLC 1 354 548
PROLOGIS REIT 976 109
EIFFAGE 888 005
PLASTIC OMNIUM 841 883
BELLWAY 556 369
ROLLS-ROYCE HDLGS 545 105
SMITH & NEPHEW 515 380
ADMIRAL GROUP 512 211

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Health Care TR 
UCITS ETF

EUR PERRIGO COMPANY PLC 3 834 183
CRH PLC 2 341 441
BASF SE 1 598 965
VONOVIA SE REIT 1 293 193
ACCENTURE SHS CL A 831 996
SAP 545 808
SMITH & NEPHEW 448 163
EATON CORP 440 163
KINGSPAN GROUP PLC 390 894
ALLIANZ SE-NOM 380 770

MULTI UNITS LUXEMBOURG
JUNE 30, 2018
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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 
MULTI UNITS LUXEMBOURG - Lyxor MSCI World Industrials TR UCITS ETF EUR ROYAL DUTCH SHELL 2 982 626

VONOVIA SE REIT 117 470
PORSCHE AUTOMOBIL 96 953
ULTRA ELECTRONICS 60 097
DECHRA PHARMACEUTICALS PLC 51 686
BASF SE 50 948
CGG 48 326
LVMH 46 488
DANONE 45 832
CNP ASSURANCES 44 496

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Energy TR UCITS ETF EUR ROYAL DUTCH SHELL A 3 261 648
ROYAL MAIL  -W/I 1 486 642
INVESTEC 1 290 135
GLAXOSMITHKLINE PLC 1 258 852
PORSCHE AUTOMOBIL 1 085 471
BERKELEY GRP UTS 1 081 251
ALTRAN TECHNOLOGIE 292 876
CRODA INTL 130 808
CGG 49 721
SCOR SE ACT PROV 49 194

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Financials TR 
UCITS ETF

EUR ROYAL DUTCH SHELL 2 444 654
RIO TINTO PLC 2 047 224
BANCO BPM SPA 193 394
SAP 144 269
BASF SE 52 750
CGG 50 001
IMERYS SA 49 929
DANONE 49 730
BIC 49 228
CNP ASSURANCES 46 542

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Consumer Discretionary 
TR UCITS ETF

EUR TAYLOR WINPEY PLC 1 506 099
VOLKSWAGEN AG-PFD 605 573
WENDEL ACT 211 338
SAP 186 422
ALLIANZ SE-NOM 122 498
ICHIGO INC 117 326
PORSCHE AUTOMOBIL 77 530
BTG 50 039
LAGARDERE 45 288
SCHRODERS LTD 40 923

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Consumer Staples TR
UCITS ETF

EUR SSE PLC 1 482 280
JAZZ PHARMA 504 851
LAGARDERE 83 363
HCP 49 625
DANONE 32 755
BIC 32 475
CNP ASSURANCES 32 314
SEB 31 715
LVMH 31 087
IMERYS SA 30 401

MULTI UNITS LUXEMBOURG
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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 
MULTI UNITS LUXEMBOURG - Lyxor S&P 500 VIX Futures Enhanced Roll
UCITS ETF

USD BP PLC 1 603 983
SILTRONIC AG 1 076 701
BASF SE 466 407
ROYAL DUTCH SHELL 412 959
SPIE SA 281 917
SAP 198 941
ARKEMA 70 087
NEOPOST 36 230
CGG 34 520
CNP ASSURANCES 30 788

MULTI UNITS LUXEMBOURG - Lyxor SG Global Quality Income NTR UCITS EUR EDF 20 026 000
BASF SE 10 832 925
IMERYS SA 8 518 858
CNP ASSURANCES 8 368 421
KLEPIERRE REITS 5 160 258
ICHIGO INC 4 171 373
WELLTOWER INC REIT 3 920 011
DUKE REALTY REIT 3 314 674
TELEPERFORM.SE 2 967 750
SMITH & NEPHEW 1 160 276

MULTI UNITS LUXEMBOURG - Lyxor MSCI ACWI Gold UCITS ETF USD ROYAL DUTCH 459 882
CRH PLC 212 646
PRUDENTIAL PLC 21 503
WORLDLINE 19 148
ULTRA ELECTRONICS 15 619
LVMH 9 990
IMERYS SA 9 864
LAR ESPANA 9 700
DANONE 9 689
CNP ASSURANCES 9 398

MULTI UNITS LUXEMBOURG - Lyxor SG European Quality Income NTR
UCITS ETF

EUR SILTRONIC AG 415 690
ARKEMA 93 592
CHRISTIAN DIOR 83 102
SAP 48 486
VONOVIA SE REIT 46 792
DANONE 39 105
NEOPOST 39 042
EURAZEO SE 38 840
CNP ASSURANCES 37 421
STARBUCKS 37 363

MULTI UNITS LUXEMBOURG - Lyxor IBOXX EUR Liquid High Yield BB
UCITS ETF

EUR GERMANY                                                               3 167 213
FRANCE 365 193
EUROSTABILITY MECHANISM 72 217
COUNCIL OF EUROPE DEVELOPMENT
BANK

56 728  

MULTI UNITS LUXEMBOURG - Lyxor MSCI Pacific ex Japan UCITS ETF USD WORLDLINE 1 588 114
SEB 447 668
PAGE GROUP SHS 167 322
PORSCHE AUTOMOBIL 141 481
ALSTOM 83 776
EIFFAGE 77 351
BAYER AG 64 663
DANONE 58 062
FAURECIA 55 804
EURAZEO SE 54 599

MULTI UNITS LUXEMBOURG
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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 
MULTI UNITS LUXEMBOURG - Lyxor Fed Funds US Dollar Cash UCITS ETF USD UNITED STATES OF AMERICA 1 682 585

EUROPEAN INVESTMENT BANK (EIB)                                        520 221
KREDITANSTALT WIEDER KFW                                              16 600
INTER AMERICA DEVELOPMENT BANK                                        933

MULTI UNITS LUXEMBOURG - Lyxor FTSE Emerging Minimum Variance
UCITS ETF

USD ROYAL DUTCH SHELL 1 124 662
SAP 483 258
PORSCHE AUTOMOBIL 32 106
BASF SE 25 534
CGG 24 234
EURAZEO SE 23 811
RUBIS SCA 23 362
IMERYS SA 23 286
DANONE 23 196
CNP ASSURANCES 46

MULTI UNITS LUXEMBOURG - Lyxor FTSE Europe Minimum Variance 
UCITS ETF

EUR ALSTOM 1 051 698
CIMENTS VICAT SA 570 486
CHRISTIAN DIOR 491 809
VONOVIA SE REIT 167 850
ICHIGO INC 60 841
SSE PLC 59 679
ALLIANZ SE-NOM 58 063
ADP 56 173
BIC 55 421
CGG 50 001

MULTI UNITS LUXEMBOURG - Lyxor Euro STOXX 50 Protective Put 
UCITS ETF

EUR SILTRONIC AG 6 741
BASF SE 3 441
CHRISTIAN DIOR 2 866
PORSCHE AUTOMOBIL 1 309
ICHIGO INC 1 202
SEB 1 197
CONVATEC GRP GP 1 143
MEGGITT PLC 1 132
BUREAU VERITAS 1 074
FNAC DARTY 1 059

MULTI UNITS LUXEMBOURG - Lyxor Pan Africa UCITS ETF EUR SWISS RE AG 416 617
RUBIS SCA 263 274
MEGGITT PLC 155 490
ALTRAN TECHNOLOGIE 82 531
ADP 56 173
DEUTSCHE LUFTHANSA NOM 55 146
DASSAULT AVIATION 53 856
TE CONNECTIVITY LTD 53 841
LAR ESPANA 50 592
CGG 48 898

MULTI UNITS LUXEMBOURG - Lyxor S&P 500 Daily (-2x) Inverse UCITS ETF USD SUMITOMO METAL MIN 763 196
UNILEVER CVA 587 093
SAP 146 029
TRIGANO 144 116
INFINEON TECHNO AG-N 116 478
VONOVIA SE REIT 60 486
SEB 20 960
CGG 18 914
NATUREX 17 155
FOREST CITY TRUST 16 628

MULTI UNITS LUXEMBOURG
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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 

MULTI UNITS LUXEMBOURG - Lyxor FTSE All World Minimum Variance
UCITS ETF

USD INVESTEC 1 411 935
SILTRONIC AG 133 926
WORLDLINE 34 386
SOITEC REVER.SPLIT 28 830
BASF SE 26 491
LVMH 25 640
DANONE 25 031
IMERYS SA 24 984
BIC 24 937
CNP ASSURANCES 23 188

MULTI UNITS LUXEMBOURG - Lyxor EUR 2-10Y Inflation Expectations
UCITS ETF

EUR GERMANY 19 212 808
FRANCE 5 609 483
NORDEA BANK AB                                                        5 129 862
DEUTSCHE POST AG                                                      2 084 642
COUNCIL OF EUROPE DEVELOPMENT
BANK                                    

966 397

FINLAND REPUBLIC                                                      826 712
THE AUSTRIAN REPUBLIC                                                 210 796
ABERTIS INFRAESTRUCTURAS SA                                           108 828
DELHAIZE LE LION DE LEEUW COMM VA                                     106 478
2I RETE GAS SPA                                                       103 428

MULTI UNITS LUXEMBOURG - Lyxor US$ 10Y Inflation Expectations 
UCITS

USD UNITED STATES OF AMERICA                                              68 037 226
EUROPEAN INVESTMENT BANK (EIB)                                        5 968 659
SOCIETE DE FINANCEMENT LOCAL                                          589 182
EXPORT DEVELOPMENT CANADA                                             143 921

MULTI UNITS LUXEMBOURG - Lyxor iBoxx £ Liquid Corporates Long Dated
UCITS ETF

GBP UK OF GB AND NORTHERN IRELAND 921 240
THAMES WATER UTILITIES CAYMAN
FINANCE LTD                             

308 567

MULTI UNITS LUXEMBOURG - Lyxor Commodities Thomson
Reuters/CoreCommodity CRB EXAgriculture TR UCITS ETF

USD SHIRE 6 704 316
CRH PLC 2 984 986
ALLERGAN PLC 614 697
BASF SE 92 382
CHRISTIAN DIOR 63 151
CNP ASSURANCES 58 778
IMERYS SA 58 295
DANONE 58 062
NEOPOST 57 194
ICHIGO INC 17 994

MULTI UNITS LUXEMBOURG - Lyxor UK£ 10Y Inflation Expectations 
UCITS ETF

GBP UK OF GB AND NORTHERN IRELAND 1 153 284

MULTI UNITS LUXEMBOURG - Lyxor FTSE USA Minimum Variance 
UCITS ETF

USD CRH PLC 4 042 903
HP ENTERPRISE CO 1 549 902
BT GROUP PLC 125 813
EURAZEO SE 58 618
RUBIS SCA 58 404
IMERYS SA 58 295
BIC 58 125
DANONE 58 062
CHRISTIAN DIOR 56 041
CNP ASSURANCES 54 249
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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 
MULTI UNITS LUXEMBOURG - Lyxor FTSE 100 UCITS ETF GBP SILTRONIC AG 3 117 141

BASF SE 2 701 903
FRESENIUS MED.CARE 857 327
SSE PLC 660 847
VERTEX PHARMA. INC 521 247
APPLE INC 519 478
QUALCOMM INC 485 224
RUBIS SCA 459 643
ALLERGAN PLC 359 773
DASSAULT AVIATION 298 755

MULTI UNITS LUXEMBOURG - Lyxor FTSE EMU Minimum Variance 
UCITS ETF

EUR SEB 243 100
MICRO FOCUS INTL PLC 94 988
NEXANS SA 76 748
ICHIGO INC 71 914
CHRISTIAN DIOR 34 029
CGG 31 475
IMERYS SA 30 747
DANONE 30 681
CNP ASSURANCES 29 177
NEOPOST 29 051

MULTI UNITS LUXEMBOURG - Lyxor MSCI EM ESG Trend Leaders UCITS
ETF

USD GLAXOSMITHKLINE PLC 526 089
ALLIANZ SE-NOM 364 170
KRAFT HEINZ CO/T 16 082
WENDEL ACT 15 017
IMERYS SA 11 805
EURAZEO SE 11 754
BIC 11 681
ESSILOR INTERNAT 11 575
DANONE 11 524
CNP ASSURANCES 10 445

MULTI UNITS LUXEMBOURG - Lyxor MSCI Emerging Markets LU UCITS ETF USD CHRISTIAN DIOR 17 147
GAZTRANSPORT 6 926
IDACORP 4 335
LAGARDERE 1 980
EURAZEO SE 1 896
BASF SE 1 339
FRESENIUS MED.CARE 1 311
NEXANS SA 1 276
NEOPOST 1 129
VECTURA GROUP PLC 573

MULTI UNITS LUXEMBOURG - Lyxor MSCI EM Asia UCITS ETF USD ALLIANZ SE-NOM 146 537
GAZTRANSPORT 32 548
CNP ASSURANCES 25 532
CHRISTIAN DIOR 15 056
PUBLIC STORAGE REIT 14 519
ALTRAN TECHNOLOGIE 13 964
SEB 13 275
IMERYS SA 12 775
DANONE 12 625
LAR ESPANA 11 965
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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 

MULTI UNITS LUXEMBOURG - Lyxor Scientific Beta Developed Long/Short
UCITS ETF

USD IPSEN 1 990 245
CRH PLC 1 328 783
BASF SE 995 263
SCOR SE ACT PROV 946 730
JFE HOLDINGS 599 592
ALTRAN TECHNOLOGIE 539 465
COVIVIO REITS 176 329
OC OERLIKON CORP 84 855
EURAZEO SE 58 618
DANONE 58 062

MULTI UNITS LUXEMBOURG - Lyxor S&P 500 Banks UCITS ETF USD SPIRAX-SARCO ENGINEERING PLC 43 987
ICHIGO INC 5 779
CASINO GUICHARD 3 067
LAR ESPANA 2 813
FRESENIUS MED.CARE 1 311
NEXANS SA 1 069
SEB 1 048
BIC 1 020
EURAZEO SE 986
CNP ASSURANCES 978
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