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the Annual General Meeting of the Shareholders of the Company is held at the Registered Office of the Company or at
such other place in Luxembourg as indicated in the convening notice on the last Monday of February of each year at 2 p.m.
Luxembourg time. If any such day is not a business day, the Annual General Meeting shall be held on the next following
full business day.
to the extent required by Luxembourg law, notices of all General Meetings will be published in the Recueil Electronique des
Sociétés et Associations on the RCS website of Luxembourg (the “RESA”), in a Luxembourg newspaper and in any other
newspapers that the Board of Directors of the Company may determine and will be sent by mail to the registered
Shareholders, at least 8 days before the date of the General Meeting.
the financial year (“Financial Year”) of the Company starts on the first day of November in each year and ends on the last
day of October of the next year.
the annual reports including audited financial statements are published within 4 months after the end of the Financial Year
and the unaudited semi-annual reports are published within 2 months at the end of the relevant period. the reports include
separate information on each of the Sub-Funds as well as combined information on all Sub-Funds. the reports are available
at the Registered Office of the Company during normal business hours.
A detailed schedule of portfolio changes during the year is available free of charge upon request at the registered office of
the Company.
the Company has been established for an undetermined period.
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LYXOR CORE STOXX EUROPE 600 (DR)

 
The investment objective of the sub-fund is to track the performance of STOXX EUROPE 600 (NET RETURN) EUR

(Ticker:SXXR).

 

Performances over the period:

 

(1)«The difference between the yearly performance of the fund and its index is due to:

- the management and the administrative fees;

- index replication costs;

- taxation incurred in relation to the methodology used in the Benchmark Index;

- sampling techniques or efficient portfolio management techniques»

 
(2)«The relevant benchmark for comparison is the hedged Index.»

 

The Tracking Error is 0.0807% for the sub-fund. The Tracking Error target for the year was 0.2%.

The realized tracking error level is below the anticipated tracking error level due to market conditions and replication techniques

implemented by the portfolio managers. This difference is considered as immaterial.

 

The figures relating to past performances refer or relate to past periods and are not a reliable indicator of future results.

 

Share name ISIN Share
currency

Performance over the accounting year Share
performance

since
inception

Share Index Foreign
exchange

Lyxor Core STOXX Europe 600 (DR) - SE LU0317841665 EUR -5.71%(1) -5.93% 73.93%

Lyxor Core STOXX Europe 600 (DR) - SE-W LU0726478745 EUR -5.68%(1) -5.93% 71.42%

Lyxor Core STOXX Europe 600 (DR) - UCITS ETF Acc LU0908500753 EUR -5.70%(1) -5.93% 42.65%

Lyxor Core STOXX Europe 600 (DR) - UCITS ETF
Monthly Hedged to EUR - Dist

LU1574142243 EUR -5.78%(1) -5.84%(2) 1.23%



Report of the Board of Directors of the Company (continued)

4

Lyxor Index Fund
OCtOBER 31, 2018

LYXOR CORE EURO STOXX 300 (DR)

 
The investment objective of the sub-fund is to track the performance of EURO STOXX (NET RETURN) EUR (Ticker:SXXT).

 

Performances over the period:

 

(1)«The difference between the yearly performance of the fund and its index is due to:

- the management and the administrative fees;

- index replication costs;

- taxation incurred in relation to the methodology used in the Benchmark Index;

- sampling techniques or efficient portfolio management techniques»

 
(2)«The relevant benchmark for comparison is the hedged Index.»

 

The Tracking Error is 0.1897% for the sub-fund. The Tracking Error target for the year was 0.5%.

The realized tracking error level is below the anticipated tracking error level due to market conditions and replication techniques

implemented by the portfolio managers. This difference is considered as immaterial.

 

The figures relating to past performances refer or relate to past periods and are not a reliable indicator of future results.

 

Share name ISIN Share
currency

Performance over the accounting year Share
performance

since
inception

Share Index Foreign
exchange

Lyxor Core EURO STOXX 300 (DR) - OE LU0318842175 EUR -8.53%(1) -9.13% 37.51%

Lyxor Core EURO STOXX 300 (DR) - IE LU0326732954 EUR -8.62%(1) -9.13% 38.70%

Lyxor Core EURO STOXX 300 (DR) - SE LU0326733176 EUR -8.57%(1) -9.13% 39.83%

Lyxor Core EURO STOXX 300 (DR) - UCITS ETF Acc LU0908501058 EUR -8.56%(1) -9.13% 60.49%

Lyxor Core EURO STOXX 300 (DR) - UCITS ETF Dist LU0908501132 EUR -8.56%(1) -9.13% 46.49%

Lyxor Core EURO STOXX 300 (DR) - UCITS ETF
Monthly Hedged to GBP - Acc

LU1237272825 GBP -7.96%(1) -8.19%(2) 11.87%
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Report of the Board of Directors of the Company (continued)

LYXOR CORE EURO STOXX 50 (DR)

 
The investment objective of the sub-fund is to track the performance of DJ EURO STOXX 50 (NET RETURN) EUR

(Ticker:SX5T).

 

Performances over the period:

 

(1)«The difference between the yearly performance of the fund and its index is due to:

- the management and the administrative fees;

- index replication costs;

- taxation incurred in relation to the methodology used in the Benchmark Index;

- sampling techniques or efficient portfolio management techniques»

 

The Tracking Error is 0.1847% for the sub-fund. The Tracking Error target for the year was 0.85%.

The realized tracking error level is below the anticipated tracking error level due to market conditions and replication techniques

implemented by the portfolio managers. This difference is considered as immaterial.

 

The sub-fund complies permanently with the French PEA requirements. Further details are available upon request with the

management company.

 

The figures relating to past performances refer or relate to past periods and are not a reliable indicator of future results.

 

Share name ISIN Share
currency

Performance over the accounting year Share
performance

since
inception

Share Index Foreign
exchange

Lyxor Core EURO STOXX 50 (DR) - SE LU0278205652 EUR -10.02%(1) -10.64% 21.41%

Lyxor Core EURO STOXX 50 (DR) - UCITS ETF Acc LU0908501215 EUR -10.01%(1) -10.64% 49.19%
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LYXOR USD LIQUID INVESTMENT GRADE CORPORATE BONDS UCITS ETF

 
The investment objective of the sub-fund is to track the performance of Markit iBoxx USD Liquid Invest USD

(Ticker:IBXXLMD3).

 

Performances over the period:

 

(1)«The difference between the yearly performance of the fund and its index is due to:

- the management and the administrative fees;

- index replication costs;

- taxation incurred in relation to the methodology used in the Benchmark Index»

 
(2)«The relevant benchmark for comparison is the hedged Index.»

 

The Tracking Error is 0.0005% for the sub-fund. The Tracking Error target for the year was 0.02%.

The tracking error has remained below the anticipated tracking error due to market conditions and replication techniques

implemented by the management teams.

 

Index Linked Swap's counterparty is : Société Générale.

 

The figures relating to past performances refer or relate to past periods and are not a reliable indicator of future results.

 

Share name ISIN Share
currency

Performance over the accounting year Share
performance

since
inception

Share Index Foreign
exchange

Lyxor USD Liquid Investment Grade Corporate Bonds
UCITS ETF - Dist

LU1285959703 USD -4.47%(1) -4.38% 7.82%

Lyxor USD Liquid Investment Grade Corporate Bonds
UCITS ETF - Monthly Hedged to EUR - Dist

LU1285960032 EUR -7.11%(1) -6.91%(2) -3.69%
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LYXOR BOFAML $ HIGH YIELD BOND UCITS ETF

 
The investment objective of the sub-fund is to track the performance of US HY Master Constrained USD (Ticker:HUC0).

 

Performances over the period:

 

(1)«The difference between the yearly performance of the fund and its index is due to:

- the management and the administrative fees;

- index replication costs;

- taxation incurred in relation to the methodology used in the Benchmark Index»

 
(2)«The relevant benchmark for comparison is the hedged Index.»

 

The Tracking Error is 0.0021% for the sub-fund. The Tracking Error target for the year was 0.08%.

The tracking error has remained below the anticipated tracking error due to market conditions and replication techniques

implemented by the management teams.

 

Index Linked Swap's counterparty is : Société Générale.

 

The figures relating to past performances refer or relate to past periods and are not a reliable indicator of future results.

 

Share name ISIN Share
currency

Performance over the accounting year Share
performance

since
inception

Share Index Foreign
exchange

Lyxor BofAML $ High Yield Bond UCITS ETF - Dist LU1435356149 USD 0.31%(1) 0.86% 14.37%

Lyxor BofAML $ High Yield Bond UCITS ETF -
Monthly Hedged to EUR - Dist

LU1435356495 EUR -2.46%(1) -1.80%(2) 2.78%
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LYXOR $ FLOATING RATE NOTE UCITS ETF

 
The investment objective of the sub-fund is to track the performance of US Crp FRN 2-7Y Unh USD (Ticker:BF27TRUU).

 

Performances over the period:

 

(1)«The difference between the yearly performance of the fund and its index is due to:

- the management and the administrative fees;

- index replication costs;

- taxation incurred in relation to the methodology used in the Benchmark Index»

 
(2)«The relevant benchmark for comparison is the hedged Index.»

 

The Tracking Error is 0.0012% for the sub-fund. The Tracking Error target for the year was 0.08%.

The tracking error has remained below the anticipated tracking error due to market conditions and replication techniques

implemented by the management teams.

 

Index Linked Swap's counterparty is : Société Générale.

 

The figures relating to past performances refer or relate to past periods and are not a reliable indicator of future results.

 

Share name ISIN Share
currency

Performance over the accounting year Share
performance

since
inception

Share Index Foreign
exchange

Lyxor $ Floating Rate Note UCITS ETF - Dist LU1571051751 USD 2.32%(1) 2.63% 3.98%

Lyxor $ Floating Rate Note UCITS ETF - Monthly
Hedged to EUR - Dist

LU1571052130 EUR -0.41%(1) -0.04%(2) 0.00%

Lyxor $ Floating Rate Note UCITS ETF - Monthly
Hedged to GBP - Dist

LU1571052304 GBP 0.66%(1) 1.03%(2) 1.15%

Lyxor $ Floating Rate Note UCITS ETF - Monthly
Hedged to CHF - Dist

LU1571052569 CHF -0.86%(1) -0.49%(2) -0.68%
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Report of the Board of Directors of the Company (continued)

LYXOR EUROMTS 1-3Y ITALY BTP GOVERNMENT BOND (DR) UCITS ETF

 
The investment objective of the sub-fund is to track the performance of MTS Mid Price Italy Govt 1-3 yrs EUR

(Ticker:FMMPITA5).

 

Performances over the period:

 

(1)«The difference between the yearly performance of the fund and its index is due to:

- the management and the administrative fees;

- index replication costs;

- taxation incurred in relation to the methodology used in the Benchmark Index;

- sampling techniques or efficient portfolio management techniques»

 

The Tracking Error is 0.0179% for the sub-fund. The Tracking Error target for the year was 0.02%.

The realized tracking error level is below the anticipated tracking error level due to market conditions and replication techniques

implemented by the portfolio managers. This difference is considered as immaterial.

With regards to Tracking error computation, performance until 08/09/2017 corresponds to performance of LYXOR MTS BTP 1-

3Y ITALY GOVERNMENT BOND (DR) UCITS ETF . This fund was absorbed by the fund on 08/09/2017.

 

The figures relating to past performances refer or relate to past periods and are not a reliable indicator of future results.

 

The sub-fund is the result of a merger/absorption. The performances mentioned in the report are calculated from the inception date

of the absorbed fund.

Share name ISIN Share
currency

Performance over the accounting year Share
performance

since
inception

Share Index Foreign
exchange

Lyxor EuroMTS 1-3Y Italy BTP Government Bond (DR)
UCITS ETF - Acc

LU1598691050 EUR -2.29%(1) -2.12% 7.90%
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Report of the Board of Directors of the Company (continued)

LYXOR EUROMTS 10Y ITALY BTP GOVERNMENT BOND (DR) UCITS ETF

 
The investment objective of the sub-fund is to track the performance of MTS Mid Price Italy 10y Target Maturity EUR

(Ticker:FMMPITX5).

 

Performances over the period:

 

(1)«The difference between the yearly performance of the fund and its index is due to:

- the management and the administrative fees;

- index replication costs;

- taxation incurred in relation to the methodology used in the Benchmark Index;

- sampling techniques or efficient portfolio management techniques»

 

The Tracking Error is 0.0192% for the sub-fund. The Tracking Error target for the year was 0.02%.

The realized tracking error level is below the anticipated tracking error level due to market conditions and replication techniques

implemented by the portfolio managers. This difference is considered as immaterial.

With regards to Tracking error computation, performance until 08/09/2017 corresponds to performance of LYXOR BTP 10Y -

MTS ITALY GOVERNMENT BOND (DR) UCITS ETF . This fund was absorbed by the fund on 08/09/2017.

 

The figures relating to past performances refer or relate to past periods and are not a reliable indicator of future results.

 

The sub-fund is the result of a merger/absorption. The performances mentioned in the report are calculated from the inception date

of the absorbed fund.

Share name ISIN Share
currency

Performance over the accounting year Share
performance

since
inception

Share Index Foreign
exchange

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

LU1598691217 EUR -9.28%(1) -9.12% 25.14%



11

Lyxor Index Fund
OCtOBER 31, 2018

Report of the Board of Directors of the Company (continued)

LYXOR MSCI EMU GROWTH (DR) UCITS ETF

 
The investment objective of the sub-fund is to track the performance of MSCI EMU GROWTH NR EUR (Ticker:M7EM000G).

 

Performances over the period:

 

(1)«The difference between the yearly performance of the fund and its index is due to:

- the management and the administrative fees;

- index replication costs;

- taxation incurred in relation to the methodology used in the Benchmark Index;

- sampling techniques or efficient portfolio management techniques»

 

The Tracking Error is 0.1115% for the sub-fund. The Tracking Error target for the year was 0.2%.

The realized tracking error level is below the anticipated tracking error level due to market conditions and replication techniques

implemented by the portfolio managers. This difference is considered as immaterial.

With regards to Tracking error computation, performance until 08/09/2017 corresponds to performance of LYXOR MSCI EMU

GROWTH (DR) UCITS ETF . This fund was absorbed by the fund on 08/09/2017.

 

The sub-fund complies permanently with the French PEA requirements. Further details are available upon request with the

management company.

 

The figures relating to past performances refer or relate to past periods and are not a reliable indicator of future results.

 

The sub-fund is the result of a merger/absorption. The performances mentioned in the report are calculated from the inception date

of the absorbed fund.

Share name ISIN Share
currency

Performance over the accounting year Share
performance

since
inception

Share Index Foreign
exchange

Lyxor MSCI EMU Growth (DR) UCITS ETF - Dist LU1598688189 EUR -7.09%(1) -6.96% 121.17%
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Report of the Board of Directors of the Company (continued)

LYXOR MSCI EMU SMALL CAP (DR) UCITS ETF

 
The investment objective of the sub-fund is to track the performance of MSCI EMU SM CAP NR EUR (Ticker:M7EMSC).

 

Performances over the period:

 

(1)«The difference between the yearly performance of the fund and its index is due to:

- the management and the administrative fees;

- index replication costs;

- taxation incurred in relation to the methodology used in the Benchmark Index;

- income related to securities financial transactions;

- sampling techniques or efficient portfolio management techniques»

 

The Tracking Error is 0.0706% for the sub-fund. The Tracking Error target for the year was 0.1%.

The realized tracking error level is below the anticipated tracking error level due to market conditions and replication techniques

implemented by the portfolio managers. This difference is considered as immaterial.

With regards to Tracking error computation, performance until 08/09/2017 corresponds to performance of LYXOR MSCI EMU

SMALL CAP UCITS ETF . This fund was absorbed by the fund on 08/09/2017.

 

The sub-fund complies permanently with the French PEA requirements. Further details are available upon request with the

management company.

 

The figures relating to past performances refer or relate to past periods and are not a reliable indicator of future results.

 

The sub-fund is the result of a merger/absorption. The performances mentioned in the report are calculated from the inception date

of the absorbed fund.

Share name ISIN Share
currency

Performance over the accounting year Share
performance

since
inception

Share Index Foreign
exchange

Lyxor MSCI EMU Small Cap (DR) UCITS ETF - Dist LU1598689153 EUR -8.87%(1) -8.97% 161.86%
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LYXOR MSCI EMU VALUE (DR) UCITS ETF

 
The investment objective of the sub-fund is to track the performance of MSCI EMU VALUE NR EUR (Ticker:M7EM000V).

 

Performances over the period:

 

(1)«The difference between the yearly performance of the fund and its index is due to:

- the management and the administrative fees;

- index replication costs;

- taxation incurred in relation to the methodology used in the Benchmark Index;

- income related to securities financial transactions;

- sampling techniques or efficient portfolio management techniques»

 

The Tracking Error is 0.1577% for the sub-fund. The Tracking Error target for the year was 0.2%.

The realized tracking error level is below the anticipated tracking error level due to market conditions and replication techniques

implemented by the portfolio managers. This difference is considered as immaterial.

With regards to Tracking error computation, performance until 08/09/2017 corresponds to performance of LYXOR MSCI EMU

VALUE (DR) UCITS ETF . This fund was absorbed by the fund on 08/09/2017.

 

The sub-fund complies permanently with the French PEA requirements. Further details are available upon request with the

management company.

 

The figures relating to past performances refer or relate to past periods and are not a reliable indicator of future results.

 

The sub-fund is the result of a merger/absorption. The performances mentioned in the report are calculated from the inception date

of the absorbed fund.

Share name ISIN Share
currency

Performance over the accounting year Share
performance

since
inception

Share Index Foreign
exchange

Lyxor MSCI EMU Value (DR) UCITS ETF - Dist LU1598690169 EUR -10.93%(1) -11.14% 50.21%
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LYXOR BOFAML $ SHORT TERM HIGH YIELD BOND UCITS ETF

 
The investment objective of the sub-fund is to track the performance of Bofa Merrill Lynch BB-CCC 1-3Yr US HY USD

(Ticker:H1AC).

 

Performances over the period:

 

(1)«The difference between the yearly performance of the fund and its index is due to:

- the management and the administrative fees;

- index replication costs;

- taxation incurred in relation to the methodology used in the Benchmark Index»

 
(2)«The relevant benchmark for comparison is the hedged Index.»

 

The Tracking Error is 0.0020% for the sub-fund. The Tracking Error target for the year was 0.02%.

The tracking error has remained below the anticipated tracking error due to market conditions and replication techniques

implemented by the management teams.

 

Index Linked Swap's counterparty is : Société Générale.

 

The figures relating to past performances refer or relate to past periods and are not a reliable indicator of future results.

 

Share name ISIN Share
currency

Performance over the accounting year Share
performance

since
inception

Share Index Foreign
exchange

Lyxor BofAML $ Short Term High Yield Bond UCITS
ETF - Dist

LU1617164055 USD 3.48%(1) 3.99% 4.95%

Lyxor BofAML $ Short Term High Yield Bond UCITS
ETF - Monthly Hedged to EUR - Dist

LU1617164212 EUR 0.68%(1) 1.30%(2) 1.16%
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Lyxor Index Fund
OCtOBER 31, 2018

LYXOR BOFAML € SHORT TERM HIGH YIELD BOND UCITS ETF

 
The investment objective of the sub-fund is to track the performance of BofA Merrill Lynch BB-CCC 1-3 Year Euro Developed

EUR (Ticker:H1EC).

 

Performances over the period:

 

(1)«The difference between the yearly performance of the fund and its index is due to:

- the management and the administrative fees;

- index replication costs;

- taxation incurred in relation to the methodology used in the Benchmark Index»

 

The Tracking Error is 0.0020% for the sub-fund. The Tracking Error target for the year was 0.02%.

The tracking error has remained below the anticipated tracking error due to market conditions and replication techniques

implemented by the management teams.

 

Index Linked Swap's counterparty is : Société Générale.

 

The figures relating to past performances refer or relate to past periods and are not a reliable indicator of future results.

 

Share name ISIN Share
currency

Performance over the accounting year Share
performance

since
inception

Share Index Foreign
exchange

Lyxor BofAML € Short Term High Yield Bond UCITS
ETF - Dist

LU1617164998 EUR -1.17%(1) -0.68% 1.71%

Report of the Board of Directors of the Company (continued)
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Report of the Board of Directors of the Company (continued)

LYXOR SG JAPAN QUALITY INCOME UCITS ETF

 
The investment objective of the sub-fund is to track the performance of SG Japan Quality Income Index NTR JPY

(Ticker:SGQJNTR).

 

Performances over the period:

 

(1)«The difference between the yearly performance of the fund and its index is due to:

- the management and the administrative fees;

- index replication costs;

- taxation incurred in relation to the methodology used in the Benchmark Index»

 

The Tracking Error is 0.0170% for the sub-fund. The Tracking Error target for the year was 0.05%.

The tracking error has remained below the anticipated tracking error due to market conditions and replication techniques

implemented by the management teams.

 

Index Linked Swap's counterparty is : Société Générale.

 

The figures relating to past performances refer or relate to past periods and are not a reliable indicator of future results.

 

Share name ISIN Share
currency

Performance over the accounting year Share
performance

since
inception

Share Index Foreign
exchange

Lyxor SG Japan Quality Income UCITS ETF - Dist LU1662633525 JPY -5.44%(1) -5.00% 4.47%



17

Lyxor Index Fund
OCtOBER 31, 2018

LYXOR EUROMTS COVERED BOND AGGREGATE UCITS ETF

 
The investment objective of the sub-fund is to track the performance of MTS Mid Price Covered Bond Agg EUR

(Ticker:FMMPCOG5).

 

Performances over the period:

 

(1)«The difference between the yearly performance of the fund and its index is due to:

- the management and the administrative fees;

- index replication costs;

- taxation incurred in relation to the methodology used in the Benchmark Index»

 

The Tracking Error is 0.0007% for the sub-fund. The Tracking Error target for the year was 0.02%.

The tracking error has remained below the anticipated tracking error due to market conditions and replication techniques

implemented by the management teams.

With regards to Tracking error computation, performance until 25/10/2018 corresponds to performance of LYXOR EUROMTS

COVERED BOND AGGREGATE UCITS ETF . This fund was absorbed by the fund on 25/10/2018.

 

Index Linked Swap's counterparty is : Société Générale.

 

The figures relating to past performances refer or relate to past periods and are not a reliable indicator of future results.

 

The sub-fund is the result of a merger/absorption. The performances mentioned in the report are calculated from the inception date

of the absorbed fund.

Share name ISIN Share
currency

Performance over the accounting year Share
performance

since
inception

Share Index Foreign
exchange

Lyxor EuroMTS Covered Bond Aggregate UCITS ETF -
Dist

LU1686830065 EUR -0.43%(1) -0.24% 46.24%

Report of the Board of Directors of the Company (continued)
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LYXOR GLOBAL GENDER EQUALITY (DR) UCITS ETF

 
The investment objective of the sub-fund is to track the performance of Solactive Equileap Global Gender Equality NTR Index

USD (Ticker:EQUALN).

 

Performances over the period:

 

(1)«The difference between the yearly performance of the fund and its index is due to:

- the management and the administrative fees;

- index replication costs;

- taxation incurred in relation to the methodology used in the Benchmark Index;

- sampling techniques or efficient portfolio management techniques»

 
(2)«The relevant benchmark for comparison is the hedged Index.»

 

The Tracking Error is 0.0873% for the sub-fund. The Tracking Error target for the year was 0.25%.

The tracking error has remained below the anticipated tracking error due to market conditions and replication techniques

implemented by the management teams.

 

The figures relating to past performances refer or relate to past periods and are not a reliable indicator of future results.

 

Share name ISIN Share
currency

Performance over the accounting year Share
performance

since
inception

Share Index Foreign
exchange

Lyxor Global Gender Equality (DR) UCITS ETF - Acc LU1691909508 USD -3.08%(1) -2.97% -3.62%

Lyxor Global Gender Equality (DR) UCITS ETF -
Monthly Hedged to EUR - Acc

LU1692072322 EUR -1.37%(1) -1.18%(2) -1.37%

Report of the Board of Directors of the Company (continued)
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LYXOR BOFAML € HIGH YIELD EX-FINANCIAL BOND UCITS ETF

 
The investment objective of the sub-fund is to track the performance of BoFa Merrill Lynch BB-CCC EUR (Ticker:HEDX).

 

Performances over the period:

 

(1)«The difference between the yearly performance of the fund and its index is due to:

- the management and the administrative fees;

- index replication costs;

- taxation incurred in relation to the methodology used in the Benchmark Index»

 

The Tracking Error is 0.0028% for the sub-fund. The Tracking Error target for the year was 0.5%.

The realized tracking error level is below the anticipated tracking error level due to market conditions and replication techniques

implemented by the portfolio managers. This difference is considered as immaterial.

With regards to Tracking error computation, performance until 25/10/2018 corresponds to performance of Lyxor BofAML € High

Yield Ex-Financial Bond UCITS ETF . This fund was absorbed by the fund on 25/10/2018.

 

Index Linked Swap's counterparty is : Société Générale.

 

The figures relating to past performances refer or relate to past periods and are not a reliable indicator of future results.

 

The sub-fund is the result of a merger/absorption. The performances mentioned in the report are calculated from the inception date

of the absorbed fund.

Share name ISIN Share
currency

Performance over the accounting year Share
performance

since
inception

Share Index Foreign
exchange

Lyxor BofAML € High Yield Ex-Financial Bond UCITS
ETF - Dist

LU1812090543 EUR -2.34%(1) -1.66% 44.96%



Report of the Board of Directors of the Company (continued)

20

Lyxor Index Fund
OCtOBER 31, 2018

LYXOR EUROMTS 10Y SPAIN BONO GOVERNMENT BOND (DR) UCITS ETF

 
The investment objective of the sub-fund is to track the performance of MTS Mid Price Spain 10y Target Maturity EUR

(Ticker:FMMPESX5).

 

Performances over the period:

 

(1)«The difference between the yearly performance of the fund and its index is due to:

- the management and the administrative fees;

- index replication costs;

- taxation incurred in relation to the methodology used in the Benchmark Index;

- sampling techniques or efficient portfolio management techniques»

 

The Tracking Error is 0.0067% for the sub-fund. The Tracking Error target for the year was 0.02%.

The realized tracking error level is below the anticipated tracking error level due to market conditions and replication techniques

implemented by the portfolio managers. This difference is considered as immaterial.

With regards to Tracking error computation, performance until 25/10/2018 corresponds to performance of Lyxor Bono 10Y -

MTS Spain Government Bond (DR) UCITS ETF . This fund was absorbed by the fund on 25/10/2018.

 

The figures relating to past performances refer or relate to past periods and are not a reliable indicator of future results.

 

The sub-fund is the result of a merger/absorption. The performances mentioned in the report are calculated from the inception date

of the absorbed fund.

Share name ISIN Share
currency

Performance over the accounting year Share
performance

since
inception

Share Index Foreign
exchange

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

LU1812090899 EUR 1.31%(1) 1.50% 56.71%
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Report of the Board of Directors of the Company (continued)

LYXOR J.P. MORGAN MULTI-FACTOR EUROPE INDEX UCITS ETF

 
The investment objective of the sub-fund is to track the performance of JPM ERP Europe MultiFact EUR (Ticker:JPERPLMF).

 

Performances over the period:

 

(1)«The difference between the yearly performance of the fund and its index is due to:

- the management and the administrative fees;

- index replication costs;

- taxation incurred in relation to the methodology used in the Benchmark Index»

 

The Tracking Error is 0.0191% for the sub-fund. The Tracking Error target for the year was 0.08%.

The tracking error has remained below the anticipated tracking error due to market conditions and replication techniques

implemented by the management teams.

 

The sub-fund complies permanently with the French PEA requirements. Further details are available upon request with the

management company.

 

Index Linked Swap's counterparty is : J.P Morgan.

 

The figures relating to past performances refer or relate to past periods and are not a reliable indicator of future results.

 

Share name ISIN Share
currency

Performance over the accounting year Share
performance

since
inception

Share Index Foreign
exchange

Lyxor J.P. Morgan Multi-Factor Europe Index UCITS
ETF - Acc

LU1290894820 EUR -4.04%(1) -3.67% 13.62%
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Report of the Board of Directors of the Company (continued)

LYXOR J.P. MORGAN MULTI-FACTOR WORLD INDEX UCITS ETF

 
The investment objective of the sub-fund is to track the performance of Global MultiFact Lng Idx USD (Ticker:JPERPGMF).

 

Performances over the period:

 

(1)«The difference between the yearly performance of the fund and its index is due to:

- the management and the administrative fees;

- index replication costs;

- taxation incurred in relation to the methodology used in the Benchmark Index»

 

The Tracking Error is 0.0152% for the sub-fund. The Tracking Error target for the year was 0.08%.

The tracking error has remained below the anticipated tracking error due to market conditions and replication techniques

implemented by the management teams.

 

Index Linked Swap's counterparty is : J.P Morgan.

 

The figures relating to past performances refer or relate to past periods and are not a reliable indicator of future results.

 

Share name ISIN Share
currency

Performance over the accounting year Share
performance

since
inception

Share Index Foreign
exchange

Lyxor J.P. Morgan Multi-Factor World Index UCITS ETF
- Acc

LU1348962132 USD -1.79%(1) -1.41% 21.94%
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LYXOR SG GLOBAL VALUE BETA UCITS ETF

 
The investment objective of the sub-fund is to track the performance of SG Glob Val Bt Net TR EUR (Ticker:SGVBNTR).

 

Performances over the period:

 

(1)«The difference between the yearly performance of the fund and its index is due to:

- the management and the administrative fees;

- index replication costs;

- taxation incurred in relation to the methodology used in the Benchmark Index»

 
(2)«Since the Share Class NAV is not calculated in the Index currency, the share class may be exposed to currency risk.

The calculation methodology for the Foreign Exchange rate during the period is share currency/ index currency.»

 
(3)«When the Benchmark Index is denominated in a currency other than the share currency, the performance of the Benchmark Index is converted into the share's currency for

comparison purpose. FOREX transactions are executed on a daily basis (WM Reuters 5 pm rate on the relevant date).»

 

The Tracking Error is 0.0213% for the sub-fund. The Tracking Error target for the year was 0.08%.

The tracking error has remained below the anticipated tracking error due to market conditions and replication techniques

implemented by the management teams.

 

Index Linked Swap's counterparty is : Société Générale.

 

The figures relating to past performances refer or relate to past periods and are not a reliable indicator of future results.

 

Share name ISIN Share
currency

Performance over the accounting year Share
performance

since
inception

Share Index Foreign
exchange

Lyxor SG Global Value Beta UCITS ETF - Acc LU1081771369 USD -5.61%(1) -5.16%(3) 2.82%(2) 23.73%
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Report of the Board of Directors of the Company (continued)

LYXOR FTSE UK QUALITY LOW VOL DIVIDEND (DR) UCITS ETF

 
The investment objective of the sub-fund is to track the performance of FTSE 350 ex Inv Trust Qual/Vol/Yield Factor 5% Cap

GBP (Ticker:FNMIQV5T).

 

Performances over the period:

 

(1)«The difference between the yearly performance of the fund and its index is due to:

- the management and the administrative fees;

- index replication costs;

- taxation incurred in relation to the methodology used in the Benchmark Index;

- sampling techniques or efficient portfolio management techniques»

 

The Tracking Error is 0.2271% for the sub-fund. The Tracking Error target for the year was 0.2%.

The realized tracking error level is above the anticipated tracking error level. This difference is considered as immaterial.

 

The figures relating to past performances refer or relate to past periods and are not a reliable indicator of future results.

 

Share name ISIN Share
currency

Performance over the accounting year Share
performance

since
inception

Share Index Foreign
exchange

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

LU1603457992 GBP -1.56%(1) -1.07% -4.75%
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Report of the Board of Directors of the Company (continued)

Lyxor Smart Cash
the investment objective of the sub-fund Lyxor Index Fund – Lyxor Smart Cash is to generate a return linked to money
market rates.
the sub-fund Lyxor Index Fund – Lyxor Smart Cash is actively managed within a strict risk and liquidity control environment.
the index used as benchmark is the EONIA (Euro OverNight Index Average) compounded rate.
the reference benchmark for investments in share-classes not denominated in Euro is the equivalent overnight money
market rate for the currency of the related share class.
the net asset value of the share IE of the sub-fund Lyxor Index Fund - Lyxor Smart Cash has evolved from -0.33% over
the year and established at 992.9079 EUR as of 31/10/2018, which is a performance of -0.71% since inception. the relevant
benchmark is EONIA compounded rate. this index had a performance in EUR of -0.36% over the period.
the net asset value of the share IG of the sub-fund Lyxor Index Fund - Lyxor Smart Cash has evolved from 0.66% over
the year and established at 1 020.6221 GBP as of 31/10/2018, which is a performance of 2.06% since inception. the
relevant benchmark is SONIA compounded rate. this index had a performance in GBP of 0.53% over the period.
the net asset value of the share IU of the sub-fund Lyxor Index Fund - Lyxor Smart Cash has evolved from 2.00% over the
year and established at 1 041.2878 USD as of 31/10/2018, which is a performance of 4.13% since inception. the relevant
benchmark is Federal Funds compounded rate. this index had a performance in USD of 1.70% over the period.
the net asset value of the share UCItS EtF C-EUR of the sub-fund Lyxor Index Fund - Lyxor Smart Cash has evolved
from -0.33% over the year and established at 992.9079 EUR as of 31/10/2018, which is a performance of -0.71% since
inception. the relevant benchmark is EONIA compounded rate. this index had a performance in EUR of -0.36% over the
period.
the net asset value of the share UCItS EtF C-GBP of the sub-fund Lyxor Index Fund - Lyxor Smart Cash has evolved
from 0.66% over the year and established at 1 020.6221 GBP as of 31/10/2018, which is a performance of 2.06% since
inception. the relevant benchmark is SONIA compounded rate. this index had a performance in GBP of 0.53% over the
period.
the net asset value of the share UCItS EtF C-USD of the sub-fund Lyxor Index Fund - Lyxor Smart Cash has evolved
from 2.00% over the year and established at 1 041.2878 USD as of 31/10/2018, which is a performance of 4.13% since
inception. the relevant benchmark is Federal Funds compounded rate. this index had a performance in USD of 1.70% over
the period.
Investment techniques over the period
In order to meet the investment objective, the sub-fund Lyxor Index Fund – Lyxor Smart Cash has entered in a total Return
Swap (tRS) and into efficient portfolio management techniques (securities lending), both with Société Générale.
In connection with the tRS, both parties, on a daily basis, adjust swap parameters in order to reset the market value,
offsetting counterparty risk. the change in the composition of the assets of the basket must respect specific rules, agreed
by both parties.
For the avoidance of doubt, the sub-fund Lyxor Index Fund – Lyxor Smart Cash did not invest in money market papers over
the period.
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Report of the Board of Directors of the Company (continued)

Lyxor Alpha Plus Fund
the net asset value of the Lyxor Alpha Plus fund decreased by -2.88% (to 100.1669 EUR) over the past fiscal year. During
this period, the benchmark Euribor 3M index declined by -0.32%, while the HFRXGLE Global Hedge Fund EUR index lost
-6.72%.
the period was marked by two significant market corrections (February and October) in a context of rising geopolitical and
economic uncertainties: notably the trade tensions between US and China, the progressive Fed tightening, a monetary crisis
in turkey, as well as tensions in Europe about Italy’s deficit budget, and Brexit negotiations.
the best performing strategies in this environment were linked to “Arbitrage”, namely Merger Arbitrage (+0.10%) and Credit
Arbitrage (-0.07%). the funds that had the greatest positive contributions were Eleva Absolute Return (+0.18%), Lyxor
tiedemann Arbitrage Strategy (+0.10%) and Schroder GAIA two Sigma (+0.05%). In opposite to last year, Legg Mason
Western Asset Macro Opportunities was the worst contributor.
During the period, 3 funds were added to the portfolio (Eleva Absolute Return, Lyxor Sandler US Equity and BlackRock
Americas Diversified Equity Absolute Return) while 3 funds were removed (Schroder GAIA two Sigma, Lyxor Capricorn and
BlackRock European Diversified Equity Absolute Return). the allocation now consists of 15 names.   
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LYXOR BTP  (-1X) INVERSE UCITS ETF

The investment objective of the sub-fund is to track the performance of SGI Short x1 BTP Future EUR (Ticker:SGIXIKS1).

Performances over the period:

(1)«The difference between the yearly performance of the fund and its index is due to:

- the management and the administrative fees;

- index replication costs;

- taxation incurred in relation to the methodology used in the Benchmark Index»

The Tracking Error is 0.0038% for the sub-fund. The Tracking Error target for the year was 0.02%.

The tracking error has remained below the anticipated tracking error due to market conditions and replication techniques

implemented by the management teams.

Index Linked Swap's counterparty is : Société Générale.

The figures relating to past performances refer or relate to past periods and are not a reliable indicator of future results.

Share name ISIN Share
currency

Performance over the accounting year Share
performance

since
inception

Share Index Foreign
exchange

Lyxor BTP  (-1x) Inverse UCITS ETF - Acc LU1523098561 EUR 6.03%(1) 6.65% -3.41%
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LYXOR BUND DAILY (-1X) INVERSE UCITS ETF

 
The investment objective of the sub-fund is to track the performance of SGI Short x1 Bund Future EUR (Ticker:SGIXRXS1).

 

Performances over the period:

 

(1)«The difference between the yearly performance of the fund and its index is due to:

- the management and the administrative fees;

- index replication costs;

- taxation incurred in relation to the methodology used in the Benchmark Index»

 

The Tracking Error is 0.0033% for the sub-fund. The Tracking Error target for the year was 0.02%.

The tracking error has remained below the anticipated tracking error due to market conditions and replication techniques

implemented by the management teams.

 

Index Linked Swap's counterparty is : Société Générale.

 

The figures relating to past performances refer or relate to past periods and are not a reliable indicator of future results.

 

Share name ISIN Share
currency

Performance over the accounting year Share
performance

since
inception

Share Index Foreign
exchange

Lyxor Bund Daily (-1x) Inverse UCITS ETF - Acc LU1523099700 EUR -2.82%(1) -2.49% -5.99%
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LYXOR 10Y US TREASURY DAILY (-1X) INVERSE UCITS ETF

 
The investment objective of the sub-fund is to track the performance of SGI Short x1 10Y U.S. Treasury Note Futures Index USD

(Ticker:SGIXTYS1).

 

Performances over the period:

 

(1)«The difference between the yearly performance of the fund and its index is due to:

- the management and the administrative fees;

- index replication costs;

- taxation incurred in relation to the methodology used in the Benchmark Index»

 

The Tracking Error is 0.0034% for the sub-fund. The Tracking Error target for the year was 0.02%.

The tracking error has remained below the anticipated tracking error due to market conditions and replication techniques

implemented by the management teams.

 

Index Linked Swap's counterparty is : Société Générale.

 

The figures relating to past performances refer or relate to past periods and are not a reliable indicator of future results.

 

Share name ISIN Share
currency

Performance over the accounting year Share
performance

since
inception

Share Index Foreign
exchange

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

LU1541273568 USD 5.60%(1) 6.01% 4.93%
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Crystal Europe Equity
the portfolio is flat -0.05% since the October 31st, 2017. Over the same period the hedge fund industry represented by the
HFRXGLE Index (in Euro) was down -6.72%
the period was marked by two significant market corrections (February and October) in a context of geopolitical and
economic uncertainties: notably the trade tensions between US and China, the end of accommodation and progressive Fed
tightening, the monetary crisis in turkey, as well as tensions in Europe about Italy’s deficit budget, and Brexit negotiations.
In this context risky assets posted negative returns in Europe, with European stocks falling by -5.76% for the MSCI Europe
Net total Return. 
During the period, alpha came mainly from the long book, in particular during the second semester. 
Going forward, the fund is well positioned to benefit from the recovery of European equities. While October was difficult for
the short book, we expect some improvements.



31

Lyxor Index Fund
OCtOBER 31, 2018

Report of the Board of Directors of the Company (continued)

LYXOR FTSE USA INFRASTRUCTURE UCITS ETF

 
The investment objective of the sub-fund is to track the performance of FTSE USA Core Infr Cp NT USD (Ticker:FUCICN).

 

Performances over the period:

 

(1)«The difference between the yearly performance of the fund and its index is due to:

- the management and the administrative fees;

- index replication costs;

- taxation incurred in relation to the methodology used in the Benchmark Index»

 

The Tracking Error is 0.0398% for the sub-fund. The Tracking Error target for the year was 0.08%.

The tracking error has remained below the anticipated tracking error due to market conditions and replication techniques

implemented by the management teams.

 

Index Linked Swap's counterparty is : Société Générale.

 

The figures relating to past performances refer or relate to past periods and are not a reliable indicator of future results.

 

Share name ISIN Share
currency

Performance over the accounting year Share
performance

since
inception

Share Index Foreign
exchange

Lyxor FTSE USA Infrastructure UCITS ETF - Dist LU1633261679 USD 5.81%(1) 6.54% 10.11%
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LYXOR FTSE DEVELOPED EUROPE INFRASTRUCTURE UCITS ETF

 
The investment objective of the sub-fund is to track the performance of FTSE Developed Europe Core Infr NT EUR

(Ticker:FDECICN).

 

Performances over the period:

 

(1)«The difference between the yearly performance of the fund and its index is due to:

- the management and the administrative fees;

- index replication costs;

- taxation incurred in relation to the methodology used in the Benchmark Index»

 

The Tracking Error is 0.0106% for the sub-fund. The Tracking Error target for the year was 0.25%.

The realized tracking error level is below the anticipated tracking error level due to market conditions and replication techniques

implemented by the portfolio managers. This difference is considered as immaterial.

 

Index Linked Swap's counterparty is : Société Générale.

 

The figures relating to past performances refer or relate to past periods and are not a reliable indicator of future results.

 

Share name ISIN Share
currency

Performance over the accounting year Share
performance

since
inception

Share Index Foreign
exchange

Lyxor FTSE Developed Europe Infrastructure UCITS
ETF - Dist

LU1633262487 EUR -4.31%(1) -4.03% -5.35%

OCtOBER 31, 2018
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Lyxor Italia Bond PIR (DR) UCITS ETF
the investment objective of Lyxor Italia Bond PIR (DR) UCItS EtF (the “Sub-Fund”) is to reflect the Reference Strategy
(as defined below) described in the Investment Strategy section and designed by the Management Company, offering an
exposure to Italian and non-Italian Euro-denominated bonds issued by companies and governments, both from Members
States of the European Union or countries participating in the European Economic Area (EEA), while neutralizing the impact
of interest rates movements on the value of the portfolio within the limits set by the PIR Legislation.
the Reference Strategy is designed as described below.
It is broken down into three sub-portfolios:
• a sub-portfolio of Italian, French and Spanish government bonds (hereafter the “A Sub-Portfolio”).
the objective of the Management Company is that on a Rebalancing Date (as defined thereafter), the market value of the
A Sub-Portfolio has a target value of 25% of the Reference Strategy; on a Rebalancing Date, the market value exposure
of a single country will be equal to one third of the market value of Sub-Portfolio A.
• a sub-portfolio of all Euro-denominated bonds (hereafter the “B Sub-Portfolio”) issued by:

- either an Italian company, member of the large caps index indicated in the PIR Legislation (or any subsequent
index); or

- a foreign company, resident in an EU member State or in a EEA participating country which has a permanent
establishment in Italy, and which is a member of an equivalent large caps index of another regulated market.

and satisfying additional selection criteria (such as, but not limited to, the type of the bonds, their maturity and amount
outstanding) systematically applied on all available bonds in order to increase the liquidity of Sub-Portfolio B.
Each bond in Sub-Portfolio B will be market value-weighted with respect to the total market value of Sub-Portfolio B. the
objective of the Management Company is that on a Rebalancing Date, the market value of the B Sub-Portfolio has a target
value of 50% of the Reference Strategy. 
• a sub-portfolio of all Euro-denominated bonds (hereafter the “C Sub-Portfolio”) issued by:

- either an Italian company, which is not a member of the large caps index indicated in the PIR Legislation (or
any subsequent index); or

- a foreign company, resident in an EU Member State or a country participating in the EEA which has a
permanent establishment in Italy and which is not a member of an equivalent large caps index of another
regulated market.

and satisfying additional selection criteria (such as, but not limited to, the type of the bonds, their maturity and amount
outstanding) systematically applied on all available bonds in order to increase the liquidity of Sub-Portfolio C.
Each bond in Sub-Portfolio C will be market value-weighted with respect to the total market value of Sub-Portfolio C. the
objective of the Management Company is that on a Rebalancing Date, the market value of the C Sub-Portfolio has a target
value of 25% of the Reference Strategy.
In order to neutralize the impact of interest rates movements on the the value of the portfolio and in accordance with the
PIR Legislation, the Sub-Fund will use financial derivatives instruments (“FDI”) which may be listed.

FDI include but not limited to, futures contracts, swaps (including equity swaps and hedging swaps), contracts for difference,
forward contracts within the limits set forth under the Sub-Fund investment general restrictions and for reasons such as
aiming to neutralize the sensitivity of the Reference Strategy to interest rates movements, in accordance with the Investment
Objective of the Sub-Fund.
the Sub-Fund’s portfolio will be rebalanced monthly on the last business day of the month (the “Rebalancing Date”).
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Lyxor Index Fund
OCtOBER 31, 2018

Performances over the period:

the yearly performance of the fund is due to the rise of both interest rates and credit spread of corporate bonds during the
period. Indeed the Italian interest rates market has been affected by the significant rise of the risk of Italian Debt as perceived
by investors after Italian general elections. the performance has also been affected by the management and the
administrative fees, the index replication costs, and the sampling techniques.

the figures relating to past performances refer or relate to past periods and are not a reliable indicator of future results.

  
FDI include but not limited to, futures contracts, swaps (including equity swaps and hedging swaps), 
contracts for difference, forward contracts within the limits set forth under the Sub-Fund investment 
general restrictions and for reasons such as aiming to neutralize the sensitivity of the Reference Strategy 
to interest rates movements, in accordance with the Investment Objective of the Sub-Fund. 
 
The Sub-
Rebalancing Date  

 
 
Performances over the period: 
 

   Performance over the accounting 
year 

Share 
performance 

since 
inception 

Share Name ISIN Share 
currency 

Share Index Foreign 
Exchange 

Lyxor Italia Bond PIR (DR) 
UCITS ETF - Acc  

LU1745467461 EUR -2.89%(1)   -2.89% 

 
 
The yearly performance of the fund is due to the rise of both interest rates and credit spread of 
corporate bonds during the period. Indeed the Italian interest rates market has been affected by the 
significant rise of the risk of Italian Debt as perceived by investors after Italian general elections. The 
performance has also been affected by the management and the administrative fees, the index 
replication costs, and the sampling techniques. 
 
The figures relating to past performances refer or relate to past periods and are not a reliable indicator 
of future results. 
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Lyxor Index Fund
OCtOBER 31, 2018

Report of the Board of Directors of the Company (continued)

LYXOR ROBOTICS & AI UCITS ETF

 
The investment objective of the sub-fund is to track the performance of Rise of the Robots NTR Index USD

(Ticker:SGIXROBO).

 

Performances over the period:

 

(1)«The difference between the yearly performance of the fund and its index is due to:

- the management and the administrative fees;

- index replication costs;

- taxation incurred in relation to the methodology used in the Benchmark Index»

 

The Tracking Error target for the year was 1%. The fund was launched on 20/06/2018; therefore does not display a sufficient

performance history to calculate a meaningful Tracking Error figure.

 

Index Linked Swap's counterparty is : Société Générale.

 

The figures relating to past performances refer or relate to past periods and are not a reliable indicator of future results.

 

Share name ISIN Share
currency

Performance over the accounting year Share
performance

since
inception

Share Index Foreign
exchange

Lyxor Robotics & AI UCITS ETF - Acc LU1838002480 USD -13.02%(1) -12.84% -13.02%
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Lyxor Index Fund
OCtOBER 31, 2018

Report of the Board of Directors of the Company (continued)

LYXOR IBOXX $ LIQUID EMERGING MARKETS SOVEREIGNS UCITS ETF

 
The investment objective of the sub-fund is to track the performance of Markit iBoxx USD Liquid Emerging Markets Sovereigns

Mid Price TCA TRI USD (Ticker:IBXXLES1).

 

Performances over the period:

 

(1)«The difference between the yearly performance of the fund and its index is due to:

- the management and the administrative fees;

- index replication costs;

- taxation incurred in relation to the methodology used in the Benchmark Index»

 
(2)«The relevant benchmark for comparison is the hedged Index.»

 

The Tracking Error is 0.0016% for the sub-fund. The Tracking Error target for the year was 0.02%.

The tracking error has remained below the anticipated tracking error due to market conditions and replication techniques

implemented by the management teams.

With regards to Tracking error computation, performance until 25/10/2018 corresponds to performance of LYXOR IBOXX $

LIQUID EMERGING MARKETS SOVEREIGNS UCITS ETF . This fund was absorbed by the fund on 25/10/2018.

 

Index Linked Swap's counterparty is : Société Générale.

 

The figures relating to past performances refer or relate to past periods and are not a reliable indicator of future results.

 

The sub-fund is the result of a merger/absorption. The performances mentioned in the report are calculated from the inception date

of the absorbed fund.

Share name ISIN Share
currency

Performance over the accounting year Share
performance

since
inception

Share Index Foreign
exchange

Lyxor iBoxx $ Liquid Emerging Markets Sovereigns
UCITS ETF - Dist

LU1686830909 USD -6.14%(1) -5.76% 28.83%

Lyxor iBoxx $ Liquid Emerging Markets Sovereigns
UCITS ETF - Monthly Hedged to EUR - Dist

LU1686831030 EUR -8.80%(1) -8.33%(2) -2.65%

Luxembourg, February 27, 2019 the Board of Directors of the Company
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to the Shareholders of
Lyxor Index Fund
Société d’Investissement à Capital Variable
28-32, Place de la gare
L-1616 LUXEMBOURG

REPORT OF THE RÉVISEUR D’ENTREPRISES AGRÉÉ

Report on the Audit of the Financial Statements

Opinion
We have audited the financial statements of Lyxor Index Fund (the “Company”) and of each of its sub-funds, which comprise
the statement of net assets and the schedule of investments as at October 31, 2018, and the statement of operations and
changes in net assets for the year then ended, and notes to the financial statements, including a summary of significant
accounting policies.
In our opinion, the accompanying financial statements give a true and fair view of the financial position of the Company and of
each of its sub-funds as at October 31, 2018, and of the results of their operations and changes in their net assets for the year
then ended in accordance with Luxembourg legal and regulatory requirements relating to the preparation and presentation of
the financial statements.

Basis for Opinion
We conducted our audit in accordance with the EU Regulation N° 537/2014, the Law of 23 July 2016 on the audit profession
(Law of 23 July 2016) and with International Standards on Auditing (ISAs) as adopted for Luxembourg by the Commission de
Surveillance du Secteur Financier (CSSF). Our responsibilities under the EU Regulation No 537/2014, the Law of 23 July 2016
and ISAs are further described in the “Responsibilities of the Réviseur d’Entreprises Agréé for the Audit of the financial
statements” section of our report. We are also independent of the Company in accordance with the International Ethics
Standards Board for Accountants’ Code of Ethics for Professional Accountants (IESBA Code) as adopted for Luxembourg by
the CSSF together with the ethical requirements that are relevant to our audit of the financial statements, and have fulfilled our
other ethical responsibilities under those ethical requirements. We believe that the audit evidence we have obtained is sufficient
and appropriate to provide a basis for our opinion.

Key Audit Matters
Key audit matters are those matters that, in our professional judgment, were of most significance in our audit of the financial
statements of the current period. these matters were addressed in the context of the audit of the financial statements as a whole,
and in forming our opinion thereon, and we do not provide a separate opinion on these matters.  

Deloitte Audit
Société à responsabilité limitée
560, rue de Neudorf
L-2220 Luxembourg
BP 1173
L-1011 Luxembourg
Tel: +352 451 451
www.deloitte.lu
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Existence and valuation of Index-linked SWAPS

Other information
the Board of Directors of the Company is responsible for the other information. the other information comprises the information
stated in the annual report but does not include the financial statements and our report of the Réviseur d'Entreprises Agréé
thereon.
Our opinion on the financial statements does not cover the other information and we do not express any form of assurance
conclusion thereon.
In connection with our audit of the financial statements, our responsibility is to read the other information and, in doing so,
consider whether the other information is materially inconsistent with the financial statements or our knowledge obtained in the
audit or otherwise appears to be materially misstated. If, based on the work we have performed, we conclude that there is a
material misstatement of this other information we are required to report this fact. We have nothing to report in this regard.

Why the matter was considered to be one of
most significance in the audit ?

How the matter was addressed in the audit ?

twenty Sub-Funds of Lyxor Index Fund are invest-
ing in index-linked swaps. these swaps are OtC
(“Over-the-counter”) derivative instruments. We
refer to Note 10 to the financial statements for the
description of instruments held.
the commitment on these investments is signifi-
cant to the Sub-Funds’ investment activity. Some
of those OtC derivative instruments are neither
directly held by the Depositary nor kept by credit
institutions but are contracts between the parties.
this requires specific procedures by the Deposi-
tary on the statements received from OtC
derivative instruments’ counterparties to ensure
their existence and the correct manual accounting
input after each transaction.
We refer to Note 2.8. related to the valuation of
swaps.
Index-linked swaps are valued on basis of directly
observable market data.

Our audit procedures over the existence and valuation of the Com-
pany’s OtC derivative instruments consisted in:
• obtaining an understanding of the Administrative Agent’s and the

Depositary’s internal controls, including controls in place around the
transaction processing of OtC derivatives, the reconciliation of hold-
ings between fund accounting and broker and/or counterparty
statements of holdings at valuation date and valuation of different
kinds of OtC derivative instruments held;

• requesting from the Depositary a confirmation of all assets includ-
ing derivatives held directly as well as of all other assets held outside
the Depositary network;

• inspecting reconciliations performed by the Depositary at year-end
between their records and the statements of OtC derivatives held
obtained from counterparties;

• reading the prospectus to understand how the Company describes
to shareholders its valuation policy for OtC derivative instruments,
and assessing that the described valuation method is commonly
used by market players and adequate for each type of OtC deriva-
tive instruments;

• performing substantive procedures to analyse the correlation of the
performance of the index of specific index-linked swaps with the per-
formance of the net asset value per share of the related sub-fund
for a sample of sub-funds;

• using our own valuation specialists where necessary to assist us in
valuing a sample of swaps. Our internal specialists validated all key
external inputs used in calculations to third party data source. they
re-performed at year-end an independent valuation of a sample of
instruments held. We compared this independent valuation to the
valuation disclosed in the financial statements at year-end.
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Responsibilities of the Board of Directors of the Fund for the Financial Statements
the Board of Directors of the Company is responsible for the preparation and fair presentation of the financial statements in
accordance with Luxembourg legal and regulatory requirements relating to the preparation and presentation of the financial
statements, and for such internal control as Board of Directors of the Company determines is necessary to enable the
preparation of financial statements that are free from material misstatement, whether due to fraud or error.
In preparing the financial statements, the Board of Directors of the Company is responsible for assessing the Company’s and
each of its sub-funds ability to continue as a going concern, disclosing, as applicable, matters related to going concern and using
the going concern basis of accounting unless the Board of Directors of the Company either intends to liquidate the Company
or any of its sub-funds or to cease operations, or has no realistic alternative but to do so.

Responsibilities of the Réviseur d’Entreprises Agréé for the Audit of the Financial Statements
the objectives of our audit are to obtain reasonable assurance about whether the financial statements as a whole are free from
material misstatement, whether due to fraud or error, and to issue a report of the Réviseur d’Entreprises Agréé that includes
our opinion. Reasonable assurance is a high level of assurance, but is not a guarantee that an audit conducted in accordance
with the EU Regulation N°537/2014, the Law of 23 July 2016 and with ISAs as adopted for Luxembourg by the CSSF will
always detect a material misstatement when it exists. Misstatements can arise from fraud or error and are considered material
if, individually or in the aggregate, they could reasonably be expected to influence the economic decisions of users taken on
the basis of these financial statements.

As part of an audit in accordance with the EU Regulation N° 537/2014, the Law of 23 July 2016 and with ISAs as adopted for
Luxembourg by the CSSF, we exercise professional judgment and maintain professional skepticism throughout the audit. We
also:
• Identify and assess the risks of material misstatement of the financial statements, whether due to fraud or error, design and

perform audit procedures responsive to those risks, and obtain audit evidence that is sufficient and appropriate to provide a
basis for our opinion. the risk of not detecting a material misstatement resulting from fraud is higher than for one resulting
from error, as fraud may involve collusion, forgery, intentional omissions, misrepresentations, or the override of internal control;

• Obtain an understanding of internal control relevant to the audit in order to design audit procedures that are appropriate in
the circumstances, but not for the purpose of expressing an opinion on the effectiveness of the Company’s internal control;

• Evaluate the appropriateness of accounting policies used and the reasonableness of accounting estimates and related
disclosures made by the Board of Directors of the Company;

• Conclude on the appropriateness of the Board of Directors of the Company’s use of the going concern basis of accounting
and, based on the audit evidence obtained, whether a material uncertainty exists related to events or conditions that may cast
significant doubt on the Company’s ability to continue as a going concern. If we conclude that a material uncertainty exists,
we are required to draw attention in our report of the Réviseur d’Entreprises Agréé to the related disclosures in the financial
statements or, if such disclosures are inadequate, to modify our opinion. Our conclusions are based on the audit evidence
obtained up to the date of our report of the Réviseur d’Entreprises Agréé. However, future events or conditions may cause
the Company to cease to continue as a going concern;

• Evaluate the overall presentation, structure and content of the financial statements, including the disclosures, and whether
the financial statements represent the underlying transactions and events in a manner that achieves fair presentation.

We communicate with those charged with governance regarding, among other matters, the planned scope and timing of the
audit and significant audit findings, including any significant deficiencies in internal control that we identify during our audit.
We also provide those charged with governance with a statement that we have complied with relevant ethical requirements
regarding independence, and to communicate with them all relationships and other matters that may reasonably be thought
to bear on our independence, and where applicable, related safeguards.
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From the matters communicated with those charged with governance, we determine those matters that were of most significance
in the audit of the financial statements of the current period and are therefore the key audit matters. We describe these matters
in our report unless law or regulation precludes public disclosure about the matter.

Report on Other Legal and Regulatory Requirements
We have been appointed as Réviseur d’Entreprises Agréé by the General Meeting of the Shareholders on February 28, 2018,
and the duration of our uninterrupted engagement, including previous renewals and reappointments, is one year.
We confirm that the prohibited non-audit services referred to in the EU Regulation N° 537/2014 were not provided and that we
remained independent of the Company in conducting the audit.

For Deloitte Audit, Cabinet de révision agréé

Elisabeth Layer, Réviseur d’entreprises agréé
Partner

Luxembourg, February 27, 2019
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Lyxor Index Fund
OCtOBER 31, 2018

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

Lyxor Index Fund -
Lyxor Core Euro

Stoxx 50 (DR)

Lyxor Index Fund -
Lyxor Core Euro

Stoxx 300 (DR)

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

EUREUREURNotes

ASSETS
97 102 937429 477 4511 472 739 169Securities portfolio at cost
(4 301 007)(21 005 633)(71 355 960)Net unrealised profit/ (loss)
92 801 930408 471 8181 401 383 209Securities portfolio at market value

463 649387 319147 294 493Cash at bank
1 072 3243 5541 198Receivable for securities sold

---Receivable on swaps
-10 503-Receivable on spot exchange

17 014153 2701 671 358Dividends receivable, net
---Interest receivable on bonds
---Swaps at market value
-182 70257 482Unrealised appreciation on forward foreign exchange contracts
--1 980 012Unrealised appreciation on financial futures contracts 
---Formation expenses, net

70 579187 885367 126Other assets

94 425 496409 397 0511 552 754 878

LIABILITIES
203 231170 55913 445 129Bank Overdraft

1 426 0293 584 3581 144 900Payable for securities purchased
---Payable on swaps
-10 2274 519 416Payable on spot exchange

5 96127 70099 376Management fees payable
---Performance fees payable
---Depositary fees payable

63637679Taxe d’abonnement payable
---Administration fees payable
---Registrar Agent fees payable 
---Professional fees payable
---Interest and bank charges payable
---Swaps at market value
--101 598Unrealised depreciation on forward foreign exchange contracts
-4 5502 466 692Unrealised depreciation on financial futures contracts

4004930 614Other liabilities

1 635 6843 798 08021 808 404

92 789 812405 598 9711 530 946 474TOTAL NET ASSETS

2
2

2, 10
2, 8
2, 7
2.10

3

5
6
5
5

2, 10
2, 8
2, 7
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Lyxor Index Fund -
Lyxor $ Floating 

Rate Note 
UCITS ETF

Lyxor Index Fund -
Lyxor BofAML 

$ High Yield Bond
UCITS ETF

Lyxor Index Fund -
Lyxor USD Liquid
Investment Grade
Corporate Bonds

UCITS ETF

USDUSDUSDNotes

ASSETS
476 896 500276 945 198215 060 540Securities portfolio at cost
(4 240 453)(231 833)(766 827)Net unrealised profit/ (loss)

472 656 047276 713 365214 293 713Securities portfolio at market value
-55Cash at bank

23 178 33812 254 0949 851 547Receivable for securities sold
1 971 1313 357 4634 062 371Receivable on swaps

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

2 060 064796 6291 108 656Interest receivable on bonds
491 660 364287 234 342223 805 342Swaps at market value

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

991 525 944580 355 898453 121 634

LIABILITIES
1954Bank Overdraft

25 069 61815 063 3919 541 533Payable for securities purchased
79 851548 1654 372 385Payable on swaps

---Payable on spot exchange
50 09688 49426 746Management fees payable

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

474 716 111277 509 994215 402 368Swaps at market value
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
---Other liabilities

499 915 695293 210 049229 343 036

491 610 249287 145 849223 778 598TOTAL NET ASSETS

OCtOBER 31, 2018
Lyxor Index Fund

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

2
2

2, 10
2, 8
2, 7
2.10

3

5
6
5
5

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

EMU Growth 
(DR) UCITS ETF

Lyxor Index Fund -
Lyxor EuroMTS 

10Y Italy BTP
Government Bond

(DR) UCITS ETF

Lyxor Index Fund -
Lyxor EuroMTS 

1-3Y Italy BTP
Government Bond

(DR) UCITS ETF

EUREUREURNotes

ASSETS
35 382 729Securities portfolio at cost
(1 493 329)Net unrealised profit/ (loss)
33 889 400Securities portfolio at market value

462 893Cash at bank
-Receivable for securities sold
-Receivable on swaps
-Receivable on spot exchange

6 552Dividends receivable, net
-Interest receivable on bonds
-Swaps at market value
-Unrealised appreciation on forward foreign exchange contracts

8 820Unrealised appreciation on financial futures contracts 
-Formation expenses, net

163Other assets

34 367 828

LIABILITIES
13Bank Overdraft

17 887Payable for securities purchased
-Payable on swaps
-Payable on spot exchange

12 640Management fees payable
-Performance fees payable
-Depositary fees payable
-Taxe d’abonnement payable
-Administration fees payable
-Registrar Agent fees payable 
-Professional fees payable
-Interest and bank charges payable
-Swaps at market value
-Unrealised depreciation on forward foreign exchange contracts
-Unrealised depreciation on financial futures contracts

92Other liabilities

30 632

34 337 196TOTAL NET ASSETS

OCtOBER 31, 2018
Lyxor Index Fund

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

2
2

2, 10
2, 8
2, 7
2.10

3

5
6
5
5

2, 10
2, 8
2, 7

100 617 53672 738 626
(5 595 140)(1 000 603)
95 022 39671 738 023

--
--
--
--
--

1 233 567455 793
--
--
--
--

130 000142

96 385 96372 193 958

134 011172
--
--
--

17 19211 288
--
--
--
--
--
--
--
--
--
--

2 823-

154 02611 460

96 231 93772 182 498
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Lyxor Index Fund -
Lyxor BofAML 

$ Short Term 
High Yield Bond 

UCITS ETF

Lyxor Index Fund -
Lyxor MSCI 
EMU Value 

(DR) UCITS ETF

Lyxor Index Fund -
Lyxor MSCI 

EMU Small Cap 
(DR) UCITS ETF

USDEUREURNotes

ASSETS
119 197 862214 799 549269 702 633Securities portfolio at cost

(851 745)(17 296 613)(22 696 532)Net unrealised profit/ (loss)
118 346 117197 502 936247 006 101Securities portfolio at market value

-28 3541 319 434Cash at bank
6 856 121--Receivable for securities sold
1 126 359--Receivable on swaps

---Receivable on spot exchange
-19 67711 630Dividends receivable, net

501 079--Interest receivable on bonds
123 133 489--Swaps at market value

---Unrealised appreciation on forward foreign exchange contracts
-1 360-Unrealised appreciation on financial futures contracts 
---Formation expenses, net
-189 37918 607Other assets

249 963 165197 741 706248 355 772

LIABILITIES
3116 458705Bank Overdraft

7 681 47632 938-Payable for securities purchased
301 003--Payable on swaps

-649-Payable on spot exchange
39 77565 08094 346Management fees payable

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

118 847 197--Swaps at market value
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
-7 7764 014Other liabilities

126 869 454222 90199 065

123 093 711197 518 805248 256 707TOTAL NET ASSETS

OCtOBER 31, 2018
Lyxor Index Fund

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

2
2

2, 10
2, 8
2, 7
2.10

3

5
6
5
5

2, 10
2, 8
2, 7
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Lyxor Index Fund -
Lyxor EuroMTS
Covered Bond

Aggregate
UCITS ETF (1)

Lyxor Index Fund -
Lyxor SG Japan
Quality Income 

UCITS ETF

Lyxor Index Fund -
Lyxor BofAML 

€ Short Term 
High Yield Bond

UCITS ETF

EURJPYEURNotes

ASSETS
121 971 3883 667 763 759145 778 847Securities portfolio at cost

(176 881)(263 484 508)2 529 968Net unrealised profit/ (loss)
121 794 5073 404 279 251148 308 815Securities portfolio at market value

2-1Cash at bank
7 033 239444 2199 347 828Receivable for securities sold

100 672-183 007Receivable on swaps
---Receivable on spot exchange
---Dividends receivable, net

723 886-662 124Interest receivable on bonds
124 954 5483 474 275 744151 569 017Swaps at market value

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

254 606 8546 878 999 214310 070 792

LIABILITIES
-11-Bank Overdraft

7 126 125-9 491 332Payable for securities purchased
7 786444 21939 503Payable on swaps

---Payable on spot exchange
3 3911 648 18440 209Management fees payable

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

122 518 3933 404 279 251148 970 939Swaps at market value
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
---Other liabilities

129 655 6953 406 371 665158 541 983

124 951 1593 472 627 549151 528 809TOTAL NET ASSETS

OCtOBER 31, 2018
Lyxor Index Fund

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

2
2

2, 10
2, 8
2, 7
2.10

3

5
6
5
5

2, 10
2, 8
2, 7
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Lyxor Index Fund -
Lyxor EuroMTS 10Y

Spain BONO
Government Bond
(DR) UCITS ETF (1)

Lyxor Index Fund -
Lyxor BofAML 

€ High Yield 
Ex-Financial Bond

UCITS ETF (1)

Lyxor Index Fund -
Lyxor Global 

Gender Equality 
(DR) UCITS ETF

EUREURUSDNotes

ASSETS
121 020 72949 781 318Securities portfolio at cost

380 622(4 548 770)Net unrealised profit/ (loss)
121 401 35145 232 548Securities portfolio at market value

10 31279 915Cash at bank
--Receivable for securities sold
--Receivable on swaps
--Receivable on spot exchange
-23 866Dividends receivable, net

1 459 842-Interest receivable on bonds
--Swaps at market value
-1 369Unrealised appreciation on forward foreign exchange contracts
--Unrealised appreciation on financial futures contracts 
--Formation expenses, net
--Other assets

122 871 50545 337 698

LIABILITIES
-80 316Bank Overdraft
--Payable for securities purchased
--Payable on swaps
--Payable on spot exchange

3 3329 385Management fees payable
--Performance fees payable
--Depositary fees payable
--Taxe d’abonnement payable
--Administration fees payable
--Registrar Agent fees payable 
--Professional fees payable
--Interest and bank charges payable
--Swaps at market value
-19 358Unrealised depreciation on forward foreign exchange contracts
--Unrealised depreciation on financial futures contracts

6 8372 718Other liabilities

10 169111 777

122 861 33645 225 921TOTAL NET ASSETS

OCtOBER 31, 2018
Lyxor Index Fund

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

2
2

2, 10
2, 8
2, 7
2.10

3

5
6
5
5

2, 10
2, 8
2, 7

100 541 444
177 242

100 718 686
-

3 901 475
1 985 911

-
-

887 818
103 315 013

-
-
-
-

210 808 903

1 733 771
4 153 617

-
-

7 636
-
-
-
-
-
-
-

101 606 504
-
-
-

107 501 528

103 307 375
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Lyxor Index Fund -
Lyxor SG Global

Value Beta 
UCITS ETF

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

Lyxor Index Fund -
Lyxor J.P. Morgan

Multi-factor Europe
Index UCITS ETF

EURUSDEURNotes

ASSETS
181 230 19628 402 93046 888 385Securities portfolio at cost
(6 671 546)(2 430 496)(3 636 976)Net unrealised profit/ (loss)

174 558 65025 972 43443 251 409Securities portfolio at market value
---Cash at bank

26 867 419-80Receivable for securities sold
2 412 270179 9763 323Receivable on swaps

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

181 658 750-7 638Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts
---Unrealised appreciation on financial futures contracts 
---Formation expenses, net
--1 258Other assets

385 497 08926 152 41043 263 708

LIABILITIES
231 676292 332Bank Overdraft

27 030 738179 2703 227Payable for securities purchased
2 248 952--Payable on swaps

---Payable on spot exchange
67 1149 64020 792Management fees payable

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

174 558 65080 330-Swaps at market value
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
---Other liabilities

203 905 456300 916316 351

181 591 63325 851 49442 947 357TOTAL NET ASSETS

OCtOBER 31, 2018
Lyxor Index Fund

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

2
2

2, 10
2, 8
2, 7
2.10

3

5
6
5
5

2, 10
2, 8
2, 7



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

Lyxor Index Fund -
Lyxor Alpha 

Plus Fund
Lyxor Index Fund -
Lyxor Smart Cash

Lyxor Index Fund -
Lyxor FTSE UK

Quality Low 
Vol Dividend 

(DR) UCITS ETF

EUREURGBPNotes

ASSETS
383 653Securities portfolio at cost
(33 427)Net unrealised profit/ (loss)
350 226Securities portfolio at market value

7 769Cash at bank
-Receivable for securities sold
-Receivable on swaps
-Receivable on spot exchange

26 512Dividends receivable, net
-Interest receivable on bonds
-Swaps at market value
-Unrealised appreciation on forward foreign exchange contracts
-Unrealised appreciation on financial futures contracts 
-Formation expenses, net

59Other assets

384 566

LIABILITIES
34 084Bank Overdraft

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

61Management fees payable
-Performance fees payable
-Depositary fees payable
-Taxe d’abonnement payable
-Administration fees payable
-Registrar Agent fees payable 
-Professional fees payable
-Interest and bank charges payable
-Swaps at market value
-Unrealised depreciation on forward foreign exchange contracts
-Unrealised depreciation on financial futures contracts
-Other liabilities

34 145

350 421TOTAL NET ASSETS

OCtOBER 31, 2018
Lyxor Index Fund

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

95 658 078
1 767 772

97 425 850
3 326 421

-
-
-
-
-
-
-
-

4 064
-

100 756 335

-
-
-
-

41 721
99 665
10 772

566
26 256

923
10 263

2 056
-
-
-

3 174

195 396

100 560 939

2
2

2, 10
2, 8
2, 7
2.10

3

5
6
5
5

2, 10
2, 8
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1 093 372 902
(53 848 915)

1 039 523 987
-

2 473 732
-
-
-
-

1 025 478 328
-
-
-
-

2 067 476 047

23
-

2 473 732
-

210 085
-
-

3 142
-
-
-
-

1 039 523 987
-
-
-

1 042 210 969

1 025 265 078
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Lyxor Index Fund -
Lyxor 10Y US

Treasury Daily (-1x)
Inverse UCITS ETF

Lyxor Index Fund -
Lyxor Bund 

Daily (-1x) 
Inverse 

UCITS ETF

Lyxor Index Fund -
Lyxor BTP Daily (-1x)

Inverse UCITS ETF

USDEUREURNotes

ASSETS
16 316 605369 449 467110 773 079Securities portfolio at cost

(21 449)(42 941)(421 340)Net unrealised profit/ (loss)
16 295 156369 406 526110 351 739Securities portfolio at market value

112-Cash at bank
64 20214 023 4004 507 122Receivable for securities sold
76 731490 8421 201 804Receivable on swaps

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

94 1841 337 243607 246Interest receivable on bonds
17 054 011378 344 083113 172 142Swaps at market value

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

33 584 295763 602 096229 840 053

LIABILITIES
--6Bank Overdraft

132 13814 396 8655 337 346Payable for securities purchased
8 795117 377371 580Payable on swaps

---Payable on spot exchange
3 02342 34463 984Management fees payable

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

16 389 339370 743 769110 958 985Swaps at market value
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
---Other liabilities

16 533 295385 300 355116 731 901

17 051 000378 301 741113 108 152TOTAL NET ASSETS

OCtOBER 31, 2018
Lyxor Index Fund

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

Developed Europe
Infrastructure

UCITS ETF

Lyxor Index Fund -
Lyxor FTSE USA

Infrastructure 
UCITS ETF

Lyxor Index Fund -
Crystal Europe 

Equity

EURUSDEURNotes

ASSETS
9 311 4486 938 82231 579 527Securities portfolio at cost
(695 739)(706 705)(2 440 137)Net unrealised profit/ (loss)
8 615 7096 232 11729 139 390Securities portfolio at market value

---Cash at bank
258 66014 167581 070Receivable for securities sold
127 897-407 569Receivable on swaps

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

8 643 9176 434 53629 295 701Swaps at market value
---Unrealised appreciation on forward foreign exchange contracts
---Unrealised appreciation on financial futures contracts 
---Formation expenses, net
--1 003Other assets

17 646 18312 680 82059 424 733

LIABILITIES
--3Bank Overdraft

127 897-407 569Payable for securities purchased
258 66014 167581 070Payable on swaps

---Payable on spot exchange
3 9272 93324 935Management fees payable

---Performance fees payable
---Depositary fees payable
--229Taxe d’abonnement payable
--2 990Administration fees payable
---Registrar Agent fees payable 
---Professional fees payable
---Interest and bank charges payable

8 615 7096 232 11729 139 390Swaps at market value
---Unrealised depreciation on forward foreign exchange contracts
---Unrealised depreciation on financial futures contracts
---Other liabilities

9 006 1936 249 21730 156 186

8 639 9906 431 60329 268 547TOTAL NET ASSETS

OCtOBER 31, 2018
Lyxor Index Fund

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

Emerging Markets
Sovereigns 

UCITS ETF (1)

Lyxor Index Fund -
Lyxor Robotics & AI

UCITS ETF (1)

Lyxor Index Fund -
Lyxor Italia Bond

PIR (DR) UCITS ETF (1)

USDUSDEURNotes

ASSETS
330 134 21859 445 3969 815 148Securities portfolio at cost

(264 292)(4 373 973)(225 264)Net unrealised profit/ (loss)
329 869 92655 071 4239 589 884Securities portfolio at market value

19-80 984Cash at bank
28 150 791--Receivable for securities sold
1 250 7981 372 525-Receivable on swaps

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

2 541 106-108 232Interest receivable on bonds
345 921 16057 426 001-Swaps at market value

---Unrealised appreciation on forward foreign exchange contracts
--8 100Unrealised appreciation on financial futures contracts 
---Formation expenses, net
---Other assets

707 733 800113 869 9499 787 200

LIABILITIES
--71 174Bank Overdraft

27 762 9601 372 525-Payable for securities purchased
1 638 629--Payable on swaps

---Payable on spot exchange
18 21820 4583 872Management fees payable

---Performance fees payable
---Depositary fees payable
--405Taxe d’abonnement payable
---Administration fees payable
---Registrar Agent fees payable 
---Professional fees payable
---Interest and bank charges payable

332 411 03355 071 423-Swaps at market value
---Unrealised depreciation on forward foreign exchange contracts
--340Unrealised depreciation on financial futures contracts
---Other liabilities

361 830 84056 464 40675 791

345 902 96057 405 5439 711 409TOTAL NET ASSETS

OCtOBER 31, 2018
Lyxor Index Fund

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

USDNotes

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

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

TOTAL NET ASSETS

OCtOBER 31, 2018
Lyxor Index Fund

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

2
2

2, 10
2, 8
2, 7
2.10

3

5
6
5
5

2, 10
2, 8
2, 7

7 424 597 277
(256 543 593)
7 168 053 684

173 870 139
159 767 257

21 230 463
11 900

2 187 311
15 572 118

3 981 482 692
273 509

2 264 165
4 605

1 094 763

11 525 812 606

18 474 261
170 966 803

13 877 017
5 133 047
1 265 718

112 925
12 205

6 482
33 137

1 046
11 628
2 330

3 913 746 115
134 474

2 800 426
65 918

4 126 643 532

7 399 169 074
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Lyxor Index Fund
OCtOBER 31, 2018

Statement of Operations and Changes in Net Assets
(expressed in the Sub-Fund’s currency) 

Lyxor Index Fund -
Lyxor Core Euro

Stoxx 50 (DR)

Lyxor Index Fund -
Lyxor Core Euro

Stoxx 300 (DR)

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

EUREUREURNotes
111 713 827199 601 718511 945 611Net assets at the beginning of the year

INCOME
3 427 42810 010 46236 009 3672Dividends, net

--6 153 0432Interest on Bonds, net
-220275 391Bank interest

5 52715 16353 868Income on securities lending
117 194387 4902 472 5102Other income

3 550 14910 413 33544 964 179

EXPENSES
77 488252 102885 9463Management fees

---4Performance fees
---5Depositary fees

7956 1198 5386Taxe d’abonnement
---5Administration fees
---5Registrar Agent fees 
---Professional fees

2 26411 34225 044Interest and bank charges
---2Amortisation of formation expenses

95 763375 5742 278 9802transaction costs
13 19651 559194 9582Other expenses

189 506696 6963 393 466
3 360 6439 716 63941 570 713Net investment income/ (loss)

Net realised gains/ (losses) on
2 669 5451 789 148567 5352- securities sold

1(9 095)73 0832- currencies 
-(34 288)121 1042, 8- forward foreign exchange contracts

(43 081)112 750(869 030)2, 7- financial futures contracts
---2, 10- swaps

2 626 4651 858 515(107 308)
5 987 10811 575 15441 463 405Net realised result for the year

Change in net unrealised profit/ (loss) on
(18 203 452)(43 938 651)(113 050 629)- securities 

-118 062(69 578)2, 8- forward foreign exchange contracts
(6 090)(5 050)(543 780)2, 7- financial futures contracts

---2, 10- swaps
(18 209 542)(43 825 639)(113 663 987)
(12 222 434)(32 250 485)(72 200 582)Result of operations

Movements in capital
64 003 364270 497 9121 131 770 134Subscriptions

(70 704 945)(31 992 414)(39 499 760)Redemptions
(6 701 581)238 505 4981 092 270 374

-(257 760)(1 068 929)12Dividend paid
---Exchange differences on the net assets at October 31, 2017

92 789 812405 598 9711 530 946 474Net assets at the end of the year



the accompanying notes form an integral part of these financial statements. 54

Lyxor Index Fund -
Lyxor $ Floating 

Rate Note 
UCITS ETF

Lyxor Index Fund -
Lyxor BofAML

$ High Yield Bond
UCITS ETF

Lyxor Index Fund -
Lyxor USD Liquid
Investment Grade
Corporate Bonds

UCITS ETF

USDUSDUSDNotes

OCtOBER 31, 2018
Lyxor Index Fund

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

138 290 896303 553 354332 157 890Net assets at the beginning of the year

INCOME
--4 375Dividends, net

6 462 0275 171 1146 953 510Interest on Bonds, net
---Bank interest
---Income on securities lending
---Other income

6 462 0275 171 1146 957 885

EXPENSES
410 470968 033415 010Management fees

---Performance fees
---Depositary fees
---Taxe d’abonnement
---Administration fees
---Registrar Agent fees 
---Professional fees
---Interest and bank charges
---Amortisation of formation expenses
---transaction costs

21--Other expenses
410 491968 033415 010

6 051 5364 203 0816 542 875Net investment income/ (loss)

Net realised gains/ (losses) on
(3 637 580)(1 388 535)(8 350 983)- securities sold

-963(24)- currencies 
---- forward foreign exchange contracts
---- financial futures contracts

(13 181 560)(4 135 640)6 384 988- swaps
(16 819 140)(5 523 212)(1 966 019)
(10 767 604)(1 320 131)4 576 856Net realised result for the year

Change in net unrealised profit/ (loss) on
(4 187 645)(2 939 477)(11 750 377)- securities 

---- forward foreign exchange contracts
---- financial futures contracts

13 226 742(1 752 704)(9 852 048)- swaps
9 039 097(4 692 181)(21 602 425)

(1 728 507)(6 012 312)(17 025 569)Result of operations

Movements in capital
475 342 759153 402 87150 584 361Subscriptions

(111 551 542)(147 783 293)(129 379 028)Redemptions
363 791 2175 619 578(78 794 667)
(8 743 357)(16 014 771)(12 559 056)Dividend paid

---Exchange differences on the net assets at October 31, 2017
491 610 249287 145 849223 778 598Net assets at the end of the year

2
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Lyxor Index Fund -
Lyxor MSCI 

EMU Growth 
(DR) UCITS ETF

Lyxor Index Fund -
Lyxor EuroMTS 

10Y Italy BTP
Government Bond

(DR) UCITS ETF

Lyxor Index Fund -
Lyxor EuroMTS 

1-3Y Italy BTP
Government Bond

(DR) UCITS ETF

EUREUREURNotes

OCtOBER 31, 2018
Lyxor Index Fund

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

43 662 98046 900 29324 735 947Net assets at the beginning of the year

INCOME
698 258--Dividends, net

-2 538 7531 241 107Interest on Bonds, net
1972107Bank interest

47--Income on securities lending
28 388--Other income

726 8902 538 9631 241 114

EXPENSES
153 352135 58284 603Management fees

---Performance fees
---Depositary fees
---Taxe d’abonnement
---Administration fees
---Registrar Agent fees 
---Professional fees

3191 54418Interest and bank charges
---Amortisation of formation expenses

29 741--transaction costs
8 5958 4158 027Other expenses

192 007145 54192 648
534 8832 393 4221 148 466Net investment income/ (loss)

Net realised gains/ (losses) on
1 159 219(1 271 597)(761 409)- securities sold

(52)--- currencies 
---- forward foreign exchange contracts

1 300--- financial futures contracts
---- swaps

1 160 467(1 271 597)(761 409)
1 695 3501 121 825387 057Net realised result for the year

Change in net unrealised profit/ (loss) on
(4 272 632)(6 128 614)(935 261)- securities 

---- forward foreign exchange contracts
8 820--- financial futures contracts

---- swaps
(4 263 812)(6 128 614)(935 261)
(2 568 462)(5 006 789)(548 204)Result of operations

Movements in capital
12 691 514309 546 35096 143 102Subscriptions

(18 718 349)(255 207 917)(48 148 347)Redemptions
(6 026 835)54 338 43347 994 755

(730 487)--Dividend paid
---Exchange differences on the net assets at October 31, 2017

34 337 19696 231 93772 182 498Net assets at the end of the year
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Lyxor Index Fund -
Lyxor BofAML 

$ Short Term 
High Yield Bond 

UCITS ETF

Lyxor Index Fund -
Lyxor MSCI 
EMU Value 

(DR) UCITS ETF

Lyxor Index Fund -
Lyxor MSCI 

EMU Small Cap 
(DR) UCITS ETF

USDEUREUR

OCtOBER 31, 2018
Lyxor Index Fund

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

Notes
50 096 409278 414 635336 379 467Net assets at the beginning of the year

INCOME
-8 192 082621 511Dividends, net

2 040 090--Interest on Bonds, net
-4739Bank interest
-1 986-Income on securities lending
-247 53012 955Other income

2 040 0908 441 645634 505

EXPENSES
407 708930 5931 303 664Management fees

---Performance fees
---Depositary fees
---Taxe d’abonnement
---Administration fees
---Registrar Agent fees 
---Professional fees
-4 399456Interest and bank charges
---Amortisation of formation expenses
-249 78748 432transaction costs
-53 2005 488Other expenses

407 7081 237 9791 358 040
1 632 3827 203 666(723 535)Net investment income/ (loss)

Net realised gains/ (losses) on
(1 645 998)(2 176 270)13 579 278- securities sold

-594(64)- currencies 
---- forward foreign exchange contracts
-33 645(8)- financial futures contracts

(1 091 806)-4 511 277- swaps
(2 737 804)(2 142 031)18 090 483
(1 105 422)5 061 63517 366 948Net realised result for the year

Change in net unrealised profit/ (loss) on
(724 606)(32 335 518)(40 177 825)- securities 

---- forward foreign exchange contracts
-4 540-- financial futures contracts

2 514 829-(6 635 713)- swaps
1 790 223(32 330 978)(46 813 538)

684 801(27 269 343)(29 446 590)Result of operations

Movements in capital
179 764 998120 532 574162 488 364Subscriptions

(100 180 222)(166 486 986)(214 064 716)Redemptions
79 584 776(45 954 412)(51 576 352)
(7 272 275)(7 672 075)(7 099 818)Dividend paid

---Exchange differences on the net assets at October 31, 2017
123 093 711197 518 805248 256 707Net assets at the end of the year
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Lyxor Index Fund -
Lyxor EuroMTS
Covered Bond

Aggregate 
UCITS ETF (1)

Lyxor Index Fund -
Lyxor SG Japan
Quality Income 

UCITS ETF

Lyxor Index Fund -
Lyxor BofAML 

€ Short Term 
High Yield Bond

UCITS ETF

EURJPYEURNotes

OCtOBER 31, 2018
Lyxor Index Fund

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

-8 616 869 846126 591 235Net assets at the beginning of the year

INCOME
---Dividends, net

15 391-1 193 060Interest on Bonds, net
---Bank interest
---Income on securities lending
---Other income

15 391-1 193 060

EXPENSES
3 39132 232 915372 754Management fees

---Performance fees
---Depositary fees
---Taxe d’abonnement
---Administration fees
---Registrar Agent fees 
---Professional fees
---Interest and bank charges
---Amortisation of formation expenses
---transaction costs
-12-Other expenses

3 39132 232 927372 754
12 000(32 232 927)820 306Net investment income/ (loss)

Net realised gains/ (losses) on
2 395(599 998 507)(982 145)- securities sold

---- currencies 
---- forward foreign exchange contracts
---- financial futures contracts

(2 274 709)903 305 232(1 508 886)- swaps
(2 272 314)303 306 725(2 491 031)
(2 260 314)271 073 798(1 670 725)Net realised result for the year

Change in net unrealised profit/ (loss) on
(176 882)(436 017 590)418 481- securities 

---- forward foreign exchange contracts
---- financial futures contracts

2 436 155(100 669 782)(559 115)- swaps
2 259 273(536 687 372)(140 634)

(1 041)(265 613 574)(1 811 359)Result of operations

Movements in capital
124 952 200544 322 53357 165 618Subscriptions

-(5 296 553 341)(24 729 585)Redemptions
124 952 200(4 752 230 808)32 436 033

-(126 397 915)(5 687 100)Dividend paid
---Exchange differences on the net assets at October 31, 2017

124 951 1593 472 627 549151 528 809Net assets at the end of the year
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Lyxor Index Fund -
Lyxor EuroMTS 10Y

Spain BONO
Government Bond
(DR) UCITS ETF (1) 

Lyxor Index Fund -
Lyxor BofAML 

€ High Yield 
Ex-Financial Bond

UCITS ETF (1)

Lyxor Index Fund -
Lyxor Global 

Gender Equality
(DR) UCITS ETF

EUREURUSDNotes

OCtOBER 31, 2018
Lyxor Index Fund

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

--9 945 083Net assets at the beginning of the year

INCOME
--1 416 957Dividends, net

34 54124 850-Interest on Bonds, net
--3 430Bank interest
---Income on securities lending
--68 095Other income

34 54124 8501 488 482

EXPENSES
3 3317 636109 628Management fees

---Performance fees
---Depositary fees
---Taxe d’abonnement
---Administration fees
---Registrar Agent fees 
---Professional fees
--970Interest and bank charges
---Amortisation of formation expenses
--79 731transaction costs

22-14 397Other expenses
3 3537 636204 726

31 18817 2141 283 756Net investment income/ (loss)

Net realised gains/ (losses) on
-(5 703)(1 692 843)- securities sold
--(8 829)- currencies 
--(38 897)- forward foreign exchange contracts
--(6 647)- financial futures contracts
-(1 993 393)-- swaps
-(1 999 096)(1 747 216)

31 188(1 981 882)(463 460)Net realised result for the year

Change in net unrealised profit/ (loss) on
380 621177 242(4 491 772)- securities 

--(17 989)- forward foreign exchange contracts
---- financial futures contracts
-1 708 509-- swaps

380 6211 885 751(4 509 761)
411 809(96 131)(4 973 221)Result of operations

Movements in capital
122 449 527103 403 50656 160 685Subscriptions

--(15 906 626)Redemptions
122 449 527103 403 50640 254 059

---Dividend paid
---Exchange differences on the net assets at October 31, 2017

122 861 336103 307 37545 225 921Net assets at the end of the year
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(2) this Sub-Fund has been liquidated, see more details in Note 1.
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Lyxor Index Fund -
Lyxor J.P. Morgan

Europe Momentum
Factor Index 
UCITS ETF (2)

Lyxor Index Fund -
Lyxor J.P. Morgan
Europe Low Size

Factor Index 
UCITS ETF (2)

Lyxor Index Fund -
Lyxor J.P. Morgan
Europe Low Beta

Factor Index 
UCITS ETF (2)

EUREUREURNotes

OCtOBER 31, 2018
Lyxor Index Fund

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

3 416 1373 779 9422 046 411Net assets at the beginning of the year

INCOME
---Dividends, net
---Interest on Bonds, net
---Bank interest
---Income on securities lending
---Other income
---

EXPENSES
827912494Management fees

---Performance fees
---Depositary fees
---Taxe d’abonnement
---Administration fees
---Registrar Agent fees 
---Professional fees
---Interest and bank charges
---Amortisation of formation expenses
---transaction costs
---Other expenses

827912494
(827)(912)(494)Net investment income/ (loss)

Net realised gains/ (losses) on
(14 731)276 850101 349- securities sold

---- currencies 
---- forward foreign exchange contracts
---- financial futures contracts

52 50816 552(31 976)- swaps
37 777293 40269 373
36 950292 49068 879Net realised result for the year

Change in net unrealised profit/ (loss) on
(164 186)(367 971)(124 889)- securities 

---- forward foreign exchange contracts
---- financial futures contracts
---- swaps

(164 186)(367 971)(124 889)
(127 236)(75 481)(56 010)Result of operations

Movements in capital
22 519--Subscriptions

(3 311 420)(3 704 461)(1 990 401)Redemptions
(3 288 901)(3 704 461)(1 990 401)

---Dividend paid
---Exchange differences on the net assets at October 31, 2017
---Net assets at the end of the year
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(2) this Sub-Fund has been liquidated, see more details in Note 1.
the accompanying notes form an integral part of these financial statements. 60

Lyxor Index Fund -
Lyxor J.P. Morgan

Multi-factor Europe
Index UCITS ETF

Lyxor Index Fund -
Lyxor J.P. Morgan

Europe Quality 
Factor Index 
UCITS ETF (2)

Lyxor Index Fund -
Lyxor J.P. Morgan

Europe Value Factor
Index UCITS ETF (2)

EUREUREURNotes

OCtOBER 31, 2018
Lyxor Index Fund

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

84 298 3185 711 4852 021 991Net assets at the beginning of the year

INCOME
---Dividends, net
---Interest on Bonds, net
---Bank interest
---Income on securities lending
---Other income
---

EXPENSES
327 7121 379489Management fees

---Performance fees
---Depositary fees
---Taxe d’abonnement
---Administration fees
---Registrar Agent fees 
---Professional fees

441--Interest and bank charges
---Amortisation of formation expenses
---transaction costs
---Other expenses

328 1531 379489
(328 153)(1 379)(489)Net investment income/ (loss)

Net realised gains/ (losses) on
6 811 502561 0191 219- securities sold

---- currencies 
---- forward foreign exchange contracts
---- financial futures contracts

1 219 063(31 936)81 225- swaps
8 030 565529 08382 444
7 702 412527 70481 955Net realised result for the year

Change in net unrealised profit/ (loss) on
(9 883 595)(665 478)(107 510)- securities 

---- forward foreign exchange contracts
---- financial futures contracts

7 638--- swaps
(9 875 957)(665 478)(107 510)
(2 173 545)(137 774)(25 555)Result of operations

Movements in capital
-43 282-Subscriptions

(39 177 416)(5 616 993)(1 996 436)Redemptions
(39 177 416)(5 573 711)(1 996 436)

---Dividend paid
---Exchange differences on the net assets at October 31, 2017

42 947 357--Net assets at the end of the year
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Lyxor Index Fund -
Lyxor FTSE UK

Quality Low 
Vol Dividend 

(DR) UCITS ETF

Lyxor Index Fund -
Lyxor SG Global

Value Beta 
UCITS ETF

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

GBPEURUSDNotes

OCtOBER 31, 2018
Lyxor Index Fund

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

9 823 493418 924 32826 323 647Net assets at the beginning of the year

INCOME
312 756568 976-Dividends, net

---Interest on Bonds, net
22-1 110Bank interest

---Income on securities lending
3 920-31 738Other income

316 698568 97632 848

EXPENSES
12 3781 039 102110 090Management fees

---Performance fees
---Depositary fees
---Taxe d’abonnement
---Administration fees
---Registrar Agent fees 
---Professional fees

214-190Interest and bank charges
---Amortisation of formation expenses

6 470--transaction costs
-27 857452Other expenses

19 0621 066 959110 732
297 636(497 983)(77 884)Net investment income/ (loss)

Net realised gains/ (losses) on
(165 687)10 780 3414 427 749- securities sold

(455)-1 736- currencies 
---- forward foreign exchange contracts

3 415--- financial futures contracts
-34 807 6011 176 633- swaps

(162 727)45 587 9425 606 118
134 90945 089 9595 528 234Net realised result for the year

Change in net unrealised profit/ (loss) on
155 608(28 513 730)(5 920 057)- securities 

---- forward foreign exchange contracts
---- financial futures contracts
-(7 038 312)(80 330)- swaps

155 608(35 552 042)(6 000 387)
290 5179 537 917(472 153)Result of operations

Movements in capital
181 963131 305 037-Subscriptions

(9 750 900)(378 175 649)-Redemptions
(9 568 937)(246 870 612)-

(194 652)--Dividend paid
---Exchange differences on the net assets at October 31, 2017

350 421181 591 63325 851 494Net assets at the end of the year
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Lyxor Index Fund -
Lyxor BTP Daily 

(-1x) Inverse
UCITS ETF

Lyxor Index Fund -
Lyxor Alpha

Plus Fund
Lyxor Index Fund -
Lyxor Smart Cash

EUREUREURNotes

OCtOBER 31, 2018
Lyxor Index Fund

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

309 831 352104 035 285Net assets at the beginning of the year

INCOME
--Dividends, net

2 949 409-Interest on Bonds, net
--Bank interest
--Income on securities lending
--Other income

2 949 409-

EXPENSES
1 163 764360 613Management fees

-39 130Performance fees
-32 254Depositary fees
-7 068Taxe d’abonnement
-33 995Administration fees
-1 322Registrar Agent fees 
-14 708Professional fees
-11 441Interest and bank charges
-1 335Amortisation of formation expenses
-3 768transaction costs
-2 079Other expenses

1 163 764507 713
1 785 645(507 713)Net investment income/ (loss)

Net realised gains/ (losses) on
289 064(765 046)- securities sold

--- currencies 
--- forward foreign exchange contracts
--- financial futures contracts

22 844 951-- swaps
23 134 015(765 046)
24 919 660(1 272 759)Net realised result for the year

Change in net unrealised profit/ (loss) on
(2 454 342)(2 201 587)- securities 

--- forward foreign exchange contracts
--- financial futures contracts

(964 460)-- swaps
(3 418 802)(2 201 587)
21 500 858(3 474 346)Result of operations

Movements in capital
163 421 595-Subscriptions

(381 645 653)-Redemptions
(218 224 058)-

--Dividend paid
--Exchange differences on the net assets at October 31, 2017

113 108 152100 560 939Net assets at the end of the year
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1 084 114 271

104 023
-
-
-
-

104 023

585 526
-
-

6 856
-
-
-
-
-
-

17
592 399

(488 376)

71 789 012
(2)

-
-

12 080 755
83 869 765
83 381 389

(90 008 432)
-
-

7 976 807
(82 031 625)

1 349 764

1 749 736 646
(1 809 935 603)

(60 198 957)
-
-

1 025 265 078
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Lyxor Index Fund -
Crystal Europe 

Equity

Lyxor Index Fund -
Lyxor 10Y US

Treasury Daily (-1x)
Inverse UCITS ETF

Lyxor Index Fund -
Lyxor Bund Daily

(-1x) Inverse 
UCITS ETF

EURUSDEURNotes

OCtOBER 31, 2018
Lyxor Index Fund

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

23 946 27520 369 355130 401 331Net assets at the beginning of the year

INCOME
---Dividends, net
-387 2911 946 367Interest on Bonds, net
---Bank interest
---Income on securities lending

2 974--Other income
2 974387 2911 946 367

EXPENSES
255 30338 268291 667Management fees

---Performance fees
---Depositary fees

2 946--Taxe d’abonnement
31 559--Administration fees

---Registrar Agent fees 
---Professional fees
---Interest and bank charges
---Amortisation of formation expenses
9--transaction costs
---Other expenses

289 81738 268291 667
(286 843)349 0231 654 700Net investment income/ (loss)

Net realised gains/ (losses) on
1 269 553(254 493)(2 682 711)- securities sold

---- currencies 
---- forward foreign exchange contracts
---- financial futures contracts

2 971 7381 291 013(9 958 546)- swaps
4 241 2911 036 520(12 641 257)
3 954 4481 385 543(10 986 557)Net realised result for the year

Change in net unrealised profit/ (loss) on
(3 807 545)(3 647)(499 472)- securities 

---- forward foreign exchange contracts
---- financial futures contracts

(312 834)(314 659)5 724 763- swaps
(4 120 379)(318 306)5 225 291

(165 931)1 067 237(5 761 266)Result of operations

Movements in capital
14 596 82211 535 141508 888 112Subscriptions
(9 108 619)(15 920 733)(255 226 436)Redemptions

5 488 203(4 385 592)253 661 676
---Dividend paid
---Exchange differences on the net assets at October 31, 2017

29 268 54717 051 000378 301 741Net assets at the end of the year
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(1) this Sub-Fund has been Launched, see more details in Note 1.
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Lyxor Index Fund -
Lyxor Italia 

Bond PIR (DR)
UCITS ETF (1)

Lyxor Index Fund -
Lyxor FTSE

Developed Europe
Infrastructure

UCITS ETF

Lyxor Index Fund -
Lyxor FTSE USA

Infrastructure 
UCITS ETF

EUREURUSDNotes

OCtOBER 31, 2018
Lyxor Index Fund

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

-50 440 02260 351 082Net assets at the beginning of the year

INCOME
---Dividends, net

158 240--Interest on Bonds, net
---Bank interest
---Income on securities lending
---Other income

158 240--

EXPENSES
31 689199 591248 327Management fees

---Performance fees
---Depositary fees

4 088--Taxe d’abonnement
---Administration fees
---Registrar Agent fees 
---Professional fees

504--Interest and bank charges
---Amortisation of formation expenses
---transaction costs

274--Other expenses
36 555199 591248 327

121 685(199 591)(248 327)Net investment income/ (loss)

Net realised gains/ (losses) on
(25 107)1 784 0314 174 054- securities sold

---- currencies 
---- forward foreign exchange contracts

(167 665)--- financial futures contracts
-1 994 6506 023 947- swaps

(192 772)3 778 68110 198 001
(71 087)3 579 0909 949 674Net realised result for the year

Change in net unrealised profit/ (loss) on
(225 264)(2 460 920)(2 777 585)- securities 

---- forward foreign exchange contracts
7 760--- financial futures contracts

-(763 180)(1 980 578)- swaps
(217 504)(3 224 100)(4 758 163)
(288 591)354 9905 191 511Result of operations

Movements in capital
10 000 0001 087 7801 032 314Subscriptions

-(41 253 884)(58 567 173)Redemptions
10 000 000(40 166 104)(57 534 859)

-(1 988 918)(1 576 131)Dividend paid
---Exchange differences on the net assets at October 31, 2017

9 711 4098 639 9906 431 603Net assets at the end of the year
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(1) this Sub-Fund has been Launched, see more details in Note 1.
the accompanying notes form an integral part of these financial statements.

65

Combined

Lyxor Index Fund -
Lyxor iBoxx $ Liquid

Emerging Markets
Sovereigns 
UCITS ETF

Lyxor Index Fund -
Lyxor Robotics & AI

UCITS ETF (1)

USDUSDUSDNotes

OCtOBER 31, 2018
Lyxor Index Fund

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

* this amount is explained by the difference between the exchange rate applied as at 31/10/2017 and the one applied as at 31/10/2018 for the calculation of the Net Assets at the beginning of
the year of the Sub-Funds, expressed in currencies other than USD.

--Net assets at the beginning of the year

INCOME
--Dividends, net

117 995-Interest on Bonds, net
--Bank interest
--Income on securities lending
--Other income

117 995-

EXPENSES
18 22029 936Management fees

--Performance fees
--Depositary fees
--Taxe d’abonnement
--Administration fees
--Registrar Agent fees 
--Professional fees
--Interest and bank charges
--Amortisation of formation expenses
--transaction costs
--Other expenses

18 22029 936
99 775(29 936)Net investment income/ (loss)

Net realised gains/ (losses) on
26 005(430 542)- securities sold

--- currencies 
--- forward foreign exchange contracts
--- financial futures contracts

(13 945 078)(4 926 996)- swaps
(13 919 073)(5 357 538)
(13 819 298)(5 387 474)Net realised result for the year

Change in net unrealised profit/ (loss) on
(264 292)(4 373 973)- securities 

--- forward foreign exchange contracts
--- financial futures contracts

13 510 1282 354 579- swaps
13 245 836(2 019 394)

(573 462)(7 406 868)Result of operations

Movements in capital
346 476 42264 812 411Subscriptions

--Redemptions
346 476 42264 812 411

--Dividend paid
--Exchange differences on the net assets at October 31, 2017

345 902 96057 405 543Net assets at the end of the year
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5 576 659 714

69 387 118
39 549 484

317 416
86 781

3 808 829
113 149 628

12 653 711
44 336
36 545
41 254
74 276

1 498
16 665
66 892

1 513
3 580 119

438 276
16 955 085
96 194 543

104 436 875
66 307
59 470

(1 058 387)
59 003 877

162 508 142
258 702 685

(494 094 375)
36 946

(604 822)
18 524 536

(476 137 715)
(217 435 030)

7 184 755 974
(4 946 039 530)

2 238 716 444
(75 299 683)

(123 472 373)
7 399 169 072
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Lyxor Index Fund
OCtOBER 31, 2018

Statistical information

Lyxor Index Fund - Lyxor Core Stoxx Europe 600 (DR) 1

31/10/1631/10/1731/10/18Currency

Class SE
Number of shares 46 818.413 48 159.413 48 159.413
Net asset value per share EUR 1 739.2611 1 844.5760 1 537.1263

Class SE-W
Number of shares 1.000 1.000 1.000
Net asset value per share EUR 1 714.2100 1 817.3500 1 513.8100

Class UCITS ETF Acc *
Number of shares 9 941 255.000 2 646 549.000 116 955.000
Net asset value per share EUR 142.6549 151.2780 126.1426

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

88 781 622511 945 6111 530 946 474EURtotal Net Assets

1 Previously named Lyxor Index Fund - Lyxor Stoxx Europe 600 (DR).
* this share class has been renamed, see more details in Note 1.
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Lyxor Index Fund
OCtOBER 31, 2018

Statistical information (continued)

Lyxor Index Fund - Lyxor Core Euro Stoxx 300 (DR) 2

31/10/1631/10/1731/10/18Currency

Class IE
Number of shares 12 947.897 12 947.897 12 947.897
Net asset value per share EUR 1 386.9638 1 517.8392 1 204.6060

Class OE
Number of shares 1.000 1.000 1.000
Net asset value per share EUR 1 381.7800 1 510.6900 1 197.6800

Class SE
Number of shares 41 852.970 24 323.326 26 662.635
Net asset value per share EUR 1 398.2746 1 529.2692 1 212.8043

Class UCITS ETF Acc *
Number of shares 1 991 061.000 691 722.000 80 152.000
Net asset value per share EUR 160.4921 175.5088 139.2770

Class UCITS ETF Dist *
Number of shares 55 874.000 50 499.000 27 921.000
Net asset value per share EUR 133.0788 150.2855 122.8695

Class UCITS ETF Monthly Hedged to GBP - Acc *
Number of shares 16 901.000 99 299.000 9 650.000
Net asset value per share GBP 111.8704 121.5430 95.7928

63 558 406199 601 718405 598 971EURtotal Net Assets

Lyxor Index Fund - Lyxor Core Euro Stoxx 50 (DR) 3

31/10/1631/10/1731/10/18Currency

Class IE
Number of shares - 9.000 9.000
Net asset value per share EUR - 1 242.6989 1 002.5411

Class SE
Number of shares 6 264.509 6 264.509 53 872.890
Net asset value per share EUR 1 214.0690 1 349.2937 1 087.6924

Class UCITS ETF Acc *
Number of shares 570 984.000 622 779.000 348 163.000
Net asset value per share EUR 149.1885 165.7891 133.7192

105 162 237111 713 82792 789 812EURtotal Net Assets

2 Previously named Lyxor Index Fund - Lyxor EURO StOXX 300 (DR).
3 Previously named Lyxor Index Fund - Lyxor EURO StOXX 50 (DR).
* this share class has been renamed, see more details in Note 1



the accompanying notes form an integral part of these financial statements. 68

Lyxor Index Fund - Lyxor USD Liquid Investment Grade Corporate Bonds UCITS ETF
31/10/1631/10/1731/10/18Currency

Class Dist *
Number of shares 1 492 000.000 1 718 000.000 1 592 000.000
Net asset value per share USD 95.6822 104.3552 105.4601

Class Monthly Hedged to EUR - Dist *
Number of shares 815 000.000 1 335 000.000 1 554 000.000
Net asset value per share EUR 87.7383 98.2991 101.4218

340 664 299332 157 890223 778 598USDtotal Net Assets

Lyxor Index Fund - Lyxor BofAML $ High Yield Bond UCITS ETF
31/10/1631/10/1731/10/18Currency

Class Dist *
Number of shares 1 679 000.000 1 519 000.000 501 000.000
Net asset value per share USD 104.2282 109.6238 105.0479

Class Monthly Hedged to EUR - Dist *
Number of shares 1 058 000.000 1 153 000.000 1 000.000
Net asset value per share EUR 93.5515 102.0221 99.0821

52 737 651303 553 354287 145 849USDtotal Net Assets

Lyxor Index Fund - Lyxor $ Floating Rate Note UCITS ETF
31/10/1631/10/1731/10/18Currency

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

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

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

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

-138 290 896491 610 249USDtotal Net Assets

OCtOBER 31, 2018
Lyxor Index Fund

Statistical information (continued)

* this share class has been renamed, see more details in Note 1.
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Lyxor Index Fund - Lyxor EuroMTS 1-3Y Italy BTP Government Bond (DR) UCITS ETF
31/10/1631/10/1731/10/18Currency

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

-24 735 94772 182 498EURtotal Net Assets

Lyxor Index Fund - Lyxor EuroMTS 10Y Italy BTP Government Bond (DR) UCITS ETF
31/10/1631/10/1731/10/18Currency

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

-46 900 29396 231 937EURtotal Net Assets

Lyxor Index Fund - Lyxor MSCI EMU Growth (DR) UCITS ETF
31/10/1631/10/1731/10/18Currency

Class Dist *
Number of shares 291 158.000 337 424.000 -
Net asset value per share EUR 117.9332 129.4009 -

-43 662 98034 337 196EURtotal Net Assets

Lyxor Index Fund - Lyxor MSCI EMU Small Cap (DR) UCITS ETF 4

31/10/1631/10/1731/10/18Currency

Class Dist *
Number of shares 932 636.000 1 125 408.000 -
Net asset value per share EUR 266.1882 298.8955 -

-336 379 467248 256 707EURtotal Net Assets

OCtOBER 31, 2018
Lyxor Index Fund

Statistical information (continued)

4 Previously named Lyxor Index Fund - Lyxor MSCI EMU Small Cap UCItS EtF.
* this share class has been renamed, see more details in Note 1.
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Lyxor Index Fund - Lyxor MSCI EMU Value (DR) UCITS ETF
31/10/1631/10/1731/10/18Currency

Class Dist*
Number of shares 1 847 637.000 2 228 699.000 -
Net asset value per share EUR 106.9034 124.9224 -

-278 414 635197 518 805EURtotal Net Assets

Lyxor Index Fund - Lyxor BofAML $ Short Term High Yield Bond UCITS ETF
31/10/1631/10/1731/10/18Currency

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

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

-50 096 409123 093 711USDtotal Net Assets

Lyxor Index Fund - Lyxor BofAML € Short Term High Yield Bond UCITS ETF
31/10/1631/10/1731/10/18Currency

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

-126 591 235151 528 809EURtotal Net Assets

Lyxor Index Fund - Lyxor SG Japan Quality Income UCITS ETF
31/10/1631/10/1731/10/18Currency

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

-8 616 869 8463 472 627 549JPYtotal Net Assets

OCtOBER 31, 2018
Lyxor Index Fund

Statistical information (continued)

* this share class has been renamed, see more details in Note 1.
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Lyxor Index Fund - Lyxor EuroMTS Covered Bond Aggregate UCITS ETF 5

31/10/1631/10/1731/10/18Currency

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

--124 951 159EURtotal Net Assets

Lyxor Index Fund - Lyxor Global Gender Equality (DR) UCITS ETF
31/10/1631/10/1731/10/18Currency

Class Acc *
Number of shares 4 576 296.000 1 000 000.000 -
Net asset value per share USD 9.6384 9.9450 -

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

-9 945 08345 225 921USDtotal Net Assets

Lyxor Index Fund - Lyxor BofAML € High Yield Ex-Financial Bond UCITS ETF 5

31/10/1631/10/1731/10/18Currency

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

--103 307 375EURtotal Net Assets

Lyxor Index Fund - Lyxor EuroMTS 10Y Spain BONO Government Bond (DR) UCITS ETF 5

31/10/1631/10/1731/10/18Currency

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

--122 861 336EURtotal Net Assets

OCtOBER 31, 2018
Lyxor Index Fund

Statistical information (continued)

5 Launched on October 25, 2018.
* this share class has been renamed, see more details in Note 1.
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Lyxor Index Fund - Lyxor J.P. Morgan Europe Low Beta Factor Index UCITS ETF 6

31/10/1631/10/1731/10/18Currency

Class C-EUR
Number of shares - 19 000.000 141 000.000
Net asset value per share EUR - 107.7058 92.8918

13 097 7572 046 411-EURtotal Net Assets

Lyxor Index Fund - Lyxor J.P. Morgan Europe Low Size Factor Index UCITS ETF 6

31/10/1631/10/1731/10/18Currency

Class C-EUR
Number of shares - 38 000.000 119 000.000
Net asset value per share EUR - 99.4721 87.7207

10 438 7653 779 942-EURtotal Net Assets

Lyxor Index Fund - Lyxor J.P. Morgan Europe Momentum Factor Index UCITS ETF 6

31/10/1631/10/1731/10/18Currency

Class C-EUR
Number of shares - 30 000.000 131 000.000
Net asset value per share EUR - 113.8712 93.0039

12 183 5203 416 137-EURtotal Net Assets

Lyxor Index Fund - Lyxor J.P. Morgan Europe Value Factor Index UCITS ETF 6

31/10/1631/10/1731/10/18Currency

Class C-EUR
Number of shares - 20 299.000 121 000.000
Net asset value per share EUR - 99.6103 78.1060

9 450 8322 021 991-EURtotal Net Assets

OCtOBER 31, 2018
Lyxor Index Fund

Statistical information (continued)

6 Liquidated on November 30, 2017.
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Lyxor Index Fund - Lyxor J.P. Morgan Europe Quality Factor Index UCITS ETF 6

31/10/1631/10/1731/10/18Currency

Class C-EUR
Number of shares - 56 000.000 205 000.000
Net asset value per share EUR - 101.9907 88.6791

18 179 2205 711 485-EURtotal Net Assets

Lyxor Index Fund - Lyxor J.P. Morgan Multi-factor Europe Index UCITS ETF
31/10/1631/10/1731/10/18Currency

Class Acc *
Number of shares 378 000.000 712 000.000 624 000.000
Net asset value per share EUR 113.6173 118.3965 99.6705

62 194 40484 298 31842 947 357EURtotal Net Assets

Lyxor Index Fund - Lyxor J.P. Morgan Multi-factor World Index UCITS ETF
31/10/1631/10/1731/10/18Currency

Class Acc *
Number of shares 212 000.000 212 000.000 212 000.000
Net asset value per share USD 121.9410 124.1681 103.6425

21 972 21726 323 64725 851 494USDtotal Net Assets

Lyxor Index Fund - Lyxor SG Global Value Beta UCITS ETF
31/10/1631/10/1731/10/18Currency

Class Acc *
Number of shares 1 662 884.000 3 722 927.000 371 165.000
Net asset value per share USD 123.7322 131.0866 103.2593

34 962 816418 924 328181 591 633EURtotal Net Assets

OCtOBER 31, 2018
Lyxor Index Fund

Statistical information (continued)

6 Liquidated on November 30, 2017.
* this share class has been renamed, see more details in Note 1.
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Lyxor Index Fund - Lyxor FTSE UK Quality Low Vol Dividend (DR) UCITS ETF
31/10/1631/10/1731/10/18Currency

Class Dist *
Number of shares 3 840.000 101 520.000 -
Net asset value per share GBP 91.2555 96.7641 -

-9 823 493350 421GBPtotal Net Assets

Lyxor Index Fund - Lyxor Smart Cash
31/10/1631/10/1731/10/18Currency

Class IE
Number of shares 42 489.950 25 750.799 12 706.000
Net asset value per share EUR 992.9079 996.2302 999.0817

Class IG
Number of shares 1 000.000 1 000.000 1 000.000
Net asset value per share GBP 1 020.6221 1 013.9053 1 009.9249

Class IU
Number of shares 53 903.867 31 659.486 4 292.505
Net asset value per share USD 1 041.2878 1 020.9144 1 008.7729

Class UCITS ETF C-EUR
Number of shares 749 683.000 786 769.000 296 808.000
Net asset value per share EUR 992.9079 996.2302 999.0817

Class UCITS ETF C-GBP
Number of shares 12 712.000 45 264.000 4 998.000
Net asset value per share GBP 1 020.6221 1 013.9053 1 009.9249

Class UCITS ETF C-USD
Number of shares 189 488.000 220 533.000 159 135.000
Net asset value per share USD 1 041.2878 1 020.9144 1 008.7729

466 811 2641 084 114 2711 025 265 078EURtotal Net Assets

Lyxor Index Fund - Lyxor Alpha Plus Fund
31/10/1631/10/1731/10/18Currency

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

-104 035 285100 560 939EURtotal Net Assets

OCtOBER 31, 2018
Lyxor Index Fund

Statistical information (continued)

* this share class has been renamed, see more details in Note 1.
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Lyxor Index Fund - Lyxor BTP Daily (-1x) Inverse UCITS ETF 7

31/10/1631/10/1731/10/18Currency

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

-309 831 352113 108 152EURtotal Net Assets

Lyxor Index Fund - Lyxor Bund Daily (-1x) Inverse UCITS ETF 8

31/10/1631/10/1731/10/18Currency

Class Acc *
Number of shares 8 048 000.000 2 696 000.000 -
Net asset value per share EUR 47.0056 48.3684 -

-130 401 331378 301 741EURtotal Net Assets

Lyxor Index Fund - Lyxor 10Y US Treasury Daily (-1x) Inverse UCITS ETF 9

31/10/1631/10/1731/10/18Currency

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

-20 369 35517 051 000USDtotal Net Assets

Lyxor Index Fund - Crystal Europe Equity
31/10/1631/10/1731/10/18Currency

Class IE
Number of shares 29 722.758 24 387.000 -
Net asset value per share EUR 981.4064 981.9278 -

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

-23 946 27529 268 547EURtotal Net Assets

OCtOBER 31, 2018
Lyxor Index Fund

Statistical information (continued)

7 Previously named Lyxor Index Fund - Lyxor BtP Daily Short UCItS EtF.
8 Previously named Lyxor Index Fund - Lyxor Bund Daily Short UCItS EtF.
9 Previously named Lyxor Index Fund - Lyxor 10Y US treasury Daily Short UCItS EtF.
* this share class has been renamed, see more details in Note 1.
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Lyxor Index Fund - Lyxor FTSE USA Infrastructure UCITS ETF 10

31/10/1631/10/1731/10/18Currency

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

-60 351 0826 431 603USDtotal Net Assets

Lyxor Index Fund - Lyxor FTSE Developed Europe Infrastructure UCITS ETF 11

31/10/1631/10/1731/10/18Currency

Class Dist *
Number of shares 95 000.000 509 900.000 -
Net asset value per share EUR 90.9472 98.9214 -

-50 440 0228 639 990EURtotal Net Assets

Lyxor Index Fund - Lyxor Italia Bond PIR (DR) UCITS ETF 12

31/10/1631/10/1731/10/18Currency

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

--9 711 409EURtotal Net Assets

Lyxor Index Fund - Lyxor Robotics & AI UCITS ETF 13

31/10/1631/10/1731/10/18Currency

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

--57 405 543USDtotal Net Assets

OCtOBER 31, 2018
Lyxor Index Fund

Statistical information (continued)

10 Previously named Lyxor Index Fund - Lyxor FtSE USA Core Infrastructure Capped UCItS EtF.
11 Previously named Lyxor Index Fund - Lyxor FtSE Developed Europe Core Infrastructure Capped

UCItS EtF.

12 Launched on February 6, 2018.
13 Launched on June 20, 2018.
* this share class has been renamed, see more details in Note 1.
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31/10/1631/10/1731/10/18Currency

Lyxor Index Fund - Lyxor iBoxx $ Liquid Emerging Markets Sovereigns UCITS ETF 14

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

--345 902 960USDtotal Net Assets

OCtOBER 31, 2018
Lyxor Index Fund

Statistical information (continued)

14 Launched on October 25, 2018.

Class Dist
Number of shares 3 038 000.000 - -
Net asset value per share USD 91.6734 - -
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

0.02364 031535 031EUR1&1 DRILLISCH AG9 230
0.121 883 7301 907 675GBP3I GROUP PLC190 207
0.03436 235443 235EURA2A SPA306 237
0.03451 083496 119SEKAAK AB33 850
0.04608 405729 773EURAALBERtS INDUStRIES NV18 749
0.03385 113433 459EURAAREAL BANK AG11 702
0.071 045 8401 166 379CHFABB LtD58 719
0.131 997 8542 230 326EURABN AMRO GROUP NV92 067
0.111 645 1341 704 028EURACCOR SA40 701
0.04610 371635 371EURACKERMANS & VAN HAAREN NV4 388
0.121 776 9141 718 735EURACS ACtIVIDADES DE CONStRUCCION Y SERVICIOS SA53 667
0.091 409 7451 934 338CHFADECCO GROUP AG - REG32 565
0.487 279 7926 236 929EURADIDAS AG - REG - REG34 999
0.071 010 734948 407GBPADMIRAL GROUP PLC44 524
0.091 395 7681 570 533EURADYEN NV2 444
0.121 903 5831 843 631EURAEGON NV350 697
0.132 028 1842 248 777EURAENA SME SA14 369
0.071 011 218844 737EURAEROPORtS DE PARIS5 469
0.111 663 9761 524 740EURAGEAS37 638
0.03484 712504 837GBPAGGREKO PLC50 072
0.04654 697774 202EURAIB GROUP PLC153 253
0.03489 127628 025EURAIR FRANCE-KLM57 141
0.598 958 7898 503 615EURAIR LIQUIDE SA83 727
0.7110 914 0129 471 574EURAIRBUS SE111 698
0.04616 529502 208NOKAKER BP ASA21 120
0.243 668 4663 755 479EURAKZO NOBEL NV - CVA49 387
0.091 312 0551 178 279SEKALFA LAVAL AB58 140
1.0115 500 33815 477 033EURALLIANZ SE - REG84 040
0.081 210 3631 084 234EURALStOM SA31 316
0.03478 288506 445EURALtEN SA5 617
0.03389 941527 851EURALtRAN tECHNOLOGIES44 463
0.406 106 4615 043 190EURAMADEUS It GROUP SA - A85 789
0.04542 483598 414DKKAMBU A/S29 478
0.05747 835536 208EURAMER SPORtS OYJ - A22 779
0.03502 0951 018 115CHFAMS AG14 606
0.04622 021775 187EURAMUNDI SA11 830
0.04637 300654 032EURANDRItZ AG13 927
0.233 495 9403 285 414GBPANGLO AMERICAN PLC185 054
0.7110 837 53714 823 402EURANHEUSER-BUSCH INBEV SA/NV166 373
0.04671 047807 874GBPANtOFAGAStA PLC75 822
0.101 519 0461 951 562DKKAP MOLLER - MAERSK A/S - B1 355
0.182 757 2483 208 540EURARCELORMIttAL125 102
0.03444 714497 436EURARGENX SE6 344
0.081 299 8481 408 708EURARKEMA SA14 010

OCtOBER 31, 2018
Lyxor Index Fund

Schedule of Investments

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

0.07997 012906 144EURAROUNDtOWN SA136 018
0.142 130 2402 113 367GBPASHtEAD GROUP PLC97 597
0.02330 855425 880EURASM INtERNAtIONAL NV8 709
0.8312 730 10212 613 443EURASML HOLDING NV84 350
0.081 154 1181 006 879EURASR NEDERLAND NV28 738
0.223 414 6443 324 616SEKASSA ABLOY AB193 760
0.253 803 6214 079 726EURASSICURAZIONI GENERALI SPA266 360
0.121 894 4052 205 349GBPASSOCIAtED BRItISH FOODS PLC70 405
1.0916 728 83613 760 002GBPAStRAZENECA PLC247 651
0.111 621 3642 297 318EURAtLANtIA SPA91 293
0.182 757 3403 224 571SEKAtLAS COPCO AB126 012
0.091 395 2612 139 615EURAtOS SE18 412
0.02377 424497 926EURAURUBIS AG7 031
0.06859 825780 093GBPAUtO tRADER GROUP PLC186 145
0.243 708 4744 294 668GBPAVIVA PLC767 442
0.599 006 9069 645 444EURAXA SA406 816
0.04567 101579 928EURAXEL SPRINGER SE9 661
0.02340 638426 916GBPBABCOCK INtERNAtIONAL GROUP PLC49 421
0.243 701 9344 085 332GBPBAE SYStEMS PLC624 323
0.03400 078418 572GBPBALFOUR BEAttY PLC134 842
0.081 206 9911 224 275CHFBALOISE HOLDING AG - REG9 540
0.426 367 8569 024 658EURBANCO BILBAO VIZCAYA ARGENtARIA SA1 303 553
0.03492 011884 642EURBANCO BPM SPA296 214
0.02376 192470 900EURBANCO COMERCIAL PORtUGUES SA1 579 310
0.081 281 5651 856 884EURBANCO DE SABADELL SA1 100 056
0.00-46 344EURBANCO ESPIRItO SANtO SA40 319
0.8613 233 43417 086 956EURBANCO SANtANDER SA3 154 573
0.0189 330-EURBANCO SANtANDER SA - RIGHtS - 01/11/20183 130 555
0.071 137 0041 283 619EURBANK OF IRELAND GROUP PLC181 485
0.06912 778947 314PLNBANK POLSKA KASA OPIEKI SA37 838
0.04648 788910 759EURBANKIA SA233 461
0.06914 2361 015 618EURBANKINtER SA126 206
0.406 132 9097 001 532GBPBARCLAYS PLC3 152 671
0.081 148 7461 288 514GBPBARRAtt DEVELOPMENtS PLC198 181
0.05768 769623 851CHFBARRY CALLEBAUt AG - REG445
0.8012 215 46715 289 362EURBASF SE - REG179 560
0.8112 357 04017 970 015EURBAYER AG182 311
0.314 775 5055 202 932EURBAYERISCHE MOtOREN WERKE AG62 646
0.04601 537604 016CHFBB BIOtECH AG10 831
0.03467 525610 507GBPBBA AVIAtION PLC172 597
0.04613 601599 367GBPBEAZLEY PLC103 149
0.03418 798463 018EURBECHtLE AG5 335
0.111 756 0681 771 279EURBEIERSDORF AG19 213
0.05778 400851 559GBPBELLWAY PLC24 042

OCtOBER 31, 2018
Lyxor Index Fund

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

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

0.071 019 0511 068 221GBPBERKELEY GROUP HOLDINGS25 811
0.487 275 1197 009 129GBPBHP BILLItON PLC412 904
0.04561 442574 256EURBIOMERIEUX8 330
0.05781 685742 726GBPB&M EUROPEAN VALUE REtAIL SA166 305
0.6810 398 67113 802 269EURBNP PARIBAS SA225 421
0.071 079 9281 452 010SEKBOLIDEN AB53 471
0.04663 191726 804EURBOLLORE SA177 229
0.02375 763412 941EURBOLSAS Y MERCADOS ESPANOLES SHMSF SA14 375
0.03433 202491 891EURBOSKALIS WEStMINStER17 015
0.121 821 1412 214 957EURBOUYGUES SA56 487
1.6424 994 09622 010 604GBPBP PLC3 906 842
0.091 394 5191 489 852EURBRENNtAG AG30 204
1.1317 160 06922 498 252GBPBRItISH AMERICAN tOBACCO PLC448 407
0.081 226 3531 288 316GBPBRItISH LAND CO PLC183 694
0.03461 389438 005GBPBRItVIC PLC51 724
0.304 648 8424 909 860GBPBt GROUP PLC1 713 723
0.03417 347504 209GBPBtG PLC67 044
0.02316 599429 796CHFBUCHER INDUStRIES AG - REG1 298
0.111 713 4891 590 188GBPBUNZL PLC65 748
0.111 670 0211 626 942GBPBURBERRY GROUP PLC81 772
0.071 032 9511 101 115EURBUREAU VERItAS SA51 777
0.162 512 4762 798 626EURCAIXABANK SA701 613
0.233 564 3243 251 890EURCAPGEMINI SE33 003
0.03474 020555 356GBPCAPItA PLC326 729
0.03518 235531 844EURCARL ZEISS MEDItEC AG7 153
0.132 010 9021 995 416DKKCARLSBERG A/S - B20 648
0.111 632 7521 798 017GBPCARNIVAL PLC33 963
0.131 999 7242 144 008EURCARREFOUR SA116 602
0.05814 115727 240SEKCAStELLUM AB53 410
0.03480 240589 512PLNCD PROJEKt SA13 167
0.05698 840648 244EURCELLNEX tELECOM SAU31 751
0.03408 210400 216CHFCEMBRA MONEY BANK AG5 506
0.121 841 5562 128 550GBPCENtRICA PLC1 109 375
0.101 481 3781 253 185CHFCHOCOLADEFABRIKEN LINDt & SPRUENGLI AG - REG21
0.111 709 1311 405 040DKKCHR HANSEN HOLDING A/S19 152
0.03420 222361 417EURCHRIStIAN DIOR SE1 228
0.233 591 0174 781 177EURCIE DE SAINt-GOBAIN108 033
0.071 102 5091 215 875CHFCIE FINANCIERE RICHEMONt SA - REG17 050
0.213 174 9934 008 923EURCIE GENERALE DES EtABLISSEMENtS MICHELIN SCA34 990
0.02302 703433 260EURCIE PLAStIC OMNIUM SA12 305
0.04641 007570 247GBPCINEWORLD GROUP PLC192 944
0.05754 626809 368CHFCLARIANt AG - REG39 617
0.03493 467499 569GBPCLOSE BROtHERS GROUP PLC29 727
0.121 791 3711 995 490EURCNH INDUStRIAL NV195 011

OCtOBER 31, 2018
Lyxor Index Fund

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

0.04605 026598 195EURCNP ASSURANCES30 712
0.04588 110715 859GBPCOBHAM PLC484 446
0.071 016 4001 062 574GBPCOCA-COLA HBC AG39 017
0.03461 063464 114EURCOFINIMMO SA4 362
0.121 871 4401 612 975DKKCOLOPLASt A/S22 703
0.03516 998462 684EURCOLRUYt SA10 074
0.111 620 8682 141 853EURCOMMERZBANK AG194 372
0.355 397 4075 422 307GBPCOMPASS GROUP PLC310 789
0.203 081 5884 246 479EURCONtINENtAL AG21 114
0.03495 566700 439GBPCONVAtEC GROUP PLC271 261
0.131 985 8342 711 763EURCOVEStRO AG34 766
0.05697 486683 827EURCOVIVIO7 859
0.182 752 4893 303 894EURCREDIt AGRICOLE SA242 981
0.06978 4831 131 681CHFCREDIt SUISSE GROUP AG - REG84 359
0.284 357 7784 776 499EURCRH PLC164 880
0.091 435 8631 265 178GBPCRODA INtERNAtIONAL PLC26 416
0.05737 690807 730GBPCYBG PLC243 358
0.03431 312420 840GBPDAILY MAIL & GENERAL tRUSt PLC - A NV54 677
0.609 140 90411 306 439EURDAIMLER AG174 578
0.527 953 6688 374 140EURDANONE127 096
0.162 373 0584 217 178DKKDANSKE BANK A/S140 125
0.04669 505628 375EURDASSAULt AVIAtION SA457
0.203 015 8962 608 410EURDASSAULt SYStEMES SE27 207
0.04602 418552 036EURDAVIDE CAMPARI-MILANO SPA88 656
0.091 368 3681 401 464GBPDCC PLC18 070
0.03515 720608 982GBPDECHRA PHARMACEUtICALS PLC20 005
0.05806 319876 134EURDELIVERY HERO SE22 624
0.04684 066677 091GBPDERWENt LONDON PLC20 710
0.213 228 3725 275 390EURDEUtSCHE BANK AG - REG373 179
0.284 220 2123 679 546EURDEUtSCHE BOERSE AG37 731
0.05822 2701 104 194EURDEUtSCHE LUFtHANSA AG - REG46 299
0.355 356 1426 622 245EURDEUtSCHE POSt AG - REG191 633
0.609 189 8739 124 290EURDEUtSCHE tELEKOM AG - REG634 003
0.172 636 6072 342 447EURDEUtSCHE WOHNEN SE65 198
0.9614 697 34313 623 423GBPDIAGEO PLC481 184
0.03426 877468 353EURDIASORIN SPA5 094
0.07998 8451 082 610GBPDIRECt LINE INSURANCE GROUP PLC268 809
0.02368 680421 601CHFDKSH HOLDING AG6 184
0.192 857 2862 871 455NOKDNB ASA178 372
0.02357 428477 180SEKDOMEtIC GROUP AB57 835
0.081 184 6681 410 734GBPDS SMItH PLC267 372
0.172 608 9052 323 078DKKDSV A/S36 753
0.04574 251684 581CHFDUFRY AG - REG5 764
0.03525 429620 382GBPEASYJEt PLC38 827

OCtOBER 31, 2018
Lyxor Index Fund

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

0.101 568 3991 207 419EUREDENRED46 776
0.101 543 0051 532 384EUREDP - ENERGIAS DE PORtUGAL SA497 102
0.111 655 7211 693 528EUREIFFAGE SA19 159
0.091 408 1791 113 537EURELECtRICItE DE FRANCE SA95 925
0.04604 828632 303GBPELECtROCOMPONENtS PLC86 533
0.05836 8381 176 202SEKELECtROLUX AB45 563
0.05807 506633 334SEKELEKtA AB - B72 058
0.04673 992807 514EURELIS SA37 801
0.071 034 4291 015 800EURELISA OYJ29 429
0.05803 953892 581CHFEMS-CHEMIE HOLDING AG1 651
0.071 039 2831 030 223EURENAGAS SA44 338
0.071 143 6901 168 680EURENDESA SA61 888
0.436 582 0117 416 516EURENEL SPA1 518 692
0.284 254 9325 154 171EURENGIE SA361 353
0.203 088 1293 153 412EURENI SPA196 621
0.243 681 7244 141 911EURE.ON SE430 309
0.06954 139981 170SEKEPIROC AB - A122 957
0.324 959 9924 011 353NOKEQUINOR ASA215 391
0.142 126 4842 075 750EURERStE GROUP BANK AG59 069
0.345 173 0514 634 697EURESSILORLUXOttICA SA42 841
0.162 517 0682 815 441SEKESSItY AB124 778
0.04617 098654 717EUREURAZEO SE9 560
0.06979 4021 036 117EUREUROFINS SCIENtIFIC SE2 194
0.04567 369536 971EUREURONEXt NV10 420
0.03483 964567 409EUREUtELSAt COMMUNICAtIONS SA27 022
0.05801 039886 694EUREVONIK INDUStRIES AG29 235
0.03407 266435 126EUREVOtEC AG23 339
0.03524 458515 955GBPEVRAZ PLC85 647
0.071 108 3361 187 068EUREXOR NV22 149
0.243 645 2073 228 761GBPEXPERIAN PLC179 328
0.04617 420503 402SEKFABEGE AB54 695
0.03425 238421 888SEKFAStIGHEtS AB BALDER - B19 163
0.04621 337845 682EURFAURECIA SA14 480
0.182 699 9752 737 264GBPFERGUSON PLC45 319
0.172 535 6472 324 236EURFERRARI NV24 499
0.111 709 9441 709 230EURFERROVIAL SA96 607
0.192 895 6643 147 094EURFIAt CHRYSLER AUtOMOBILES NV215 291
0.05710 426650 679EURFINECOBANK BANCA FINECO SPA76 836
0.02371 689453 803DKKFLSMIDtH & CO A/S - B8 017
0.04646 144684 335CHFFLUGHAFEN ZURICH AG3 697
0.101 590 1891 530 945EURFORtUM OYJ85 517
0.03497 087582 310EURFRAPORt AG FRANKFURt AIRPORt SERVICES WORLDWIDE7 278
0.03497 966681 549EURFREENEt AG25 036
0.192 897 9233 419 500EURFRESENIUS MEDICAL CARE AG & CO KGAA41 805
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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)

0.294 509 3225 220 394EURFRESENIUS SE & CO KGAA80 123
0.04556 252622 042EURFUCHS PEtROLUB SE - PFD13 587
0.05735 454909 369GBPG4S PLC303 332
0.05790 451714 938EURGALAPAGOS NV8 715
0.03463 128481 142CHFGALENICA AG9 775
0.101 476 9961 472 942EURGALP ENERGIA SGPS SA95 940
0.05805 8001 089 149EURGEA GROUP AG30 000
0.162 505 0462 649 525CHFGEBERIt AG - REG7 241
0.091 385 5851 487 165EURGECINA SA10 683
0.05767 084683 147EURGEMALtO NV15 232
0.091 453 6131 825 832DKKGENMAB A/S12 018
0.04659 684828 262CHFGEORG FISCHER AG - REG802
0.02382 153411 862EURGERRESHEIMER AG6 139
0.02369 653484 087SEKGEtINGE AB - B42 581
0.071 009 998962 795EURGEtLINK - REG90 868
0.223 334 4332 837 074CHFGIVAUDAN SA - REG1 555
0.03506 177535 382NOKGJENSIDIGE FORSIKRING ASA36 910
0.04619 083610 388EURGLANBIA PLC39 634
1.0816 525 80515 512 296GBPGLAXOSMItHKLINE PLC969 710
0.568 511 3488 959 334GBPGLENCORE PLC2 367 081
0.06977 839775 051DKKGN StORE NORD A/S26 083
0.03385 291357 492GBPGREAt PORtLAND EStAtES PLC48 969
0.03455 546486 642EURGRENKE AG5 372
0.091 452 3801 362 023EURGRIFOLS SA57 657
0.081 296 2251 397 256EURGROUPE BRUXELLES LAMBERt SA15 773
0.081 194 7111 181 311GBPGVC HOLDINGS PLC113 064
0.03497 470585 052DKKH LUNDBECK A/S12 066
0.071 111 5211 010 946GBPHALMA PLC74 220
0.05759 912894 576GBPHAMMERSON PLC153 672
0.091 397 7581 243 326EURHANNOVER RUECK SE - REG11 736
0.071 112 058989 063GBPHARGREAVES LANSDOWN PLC52 790
0.03492 678551 456GBPHAYS PLC265 905
0.111 733 4602 324 862EURHEIDELBERGCEMENt AG28 891
0.101 513 7061 563 031EURHEINEKEN HOLDING NV19 787
0.243 703 7083 880 297EURHEINEKEN NV46 529
0.02356 661458 658EURHELLA GMBH & CO KGAA8 615
0.05693 465608 716CHFHELVEtIA HOLDING AG - REG1 281
0.223 363 8813 800 941EURHENKEL AG & CO KGAA - PFD34 830
0.162 511 8412 946 479SEKHENNES & MAURItZ AB - B160 826
0.192 949 7052 693 906EURHERMES INtERNAtIONAL5 841
0.152 294 4302 303 013SEKHEXAGON AB - B52 966
0.03410 661424 419SEKHEXPOL AB50 209
0.03532 763512 457GBPHIKMA PHARMACEUtICALS PLC24 845
0.071 058 994908 115GBPHISCOX LtD57 682
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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)

0.03465 705515 005EURHOCHtIEF AG3 555
0.04612 007516 017GBPHOMESERVE PLC57 036
0.04637 368622 325GBPHOWDEN JOINERY GROUP PLC120 483
1.8928 765 13532 185 742GBPHSBC HOLDINGS PLC3 955 262
0.05781 473892 717EURHUGO BOSS AG12 369
0.03464 069626 540EURHUHtAMAKI OYJ18 720
0.04540 559638 489SEKHUSQVARNA AB - B80 988
0.477 153 9367 062 333EURIBERDROLA SA1 143 532
0.03473 038455 333SEKICA GRUPPEN AB15 124
0.03409 254424 967EURICADE5 464
0.03491 562602 850GBPIG GROUP HOLDINGS PLC72 108
0.04562 7841 013 126EURILIAD SA5 504
0.04616 406541 488EURIMCD NV10 282
0.02347 547467 006EURIMERYS SA6 377
0.04627 699755 890GBPIMI PLC55 969
0.365 578 1066 178 770GBPIMPERIAL BRANDS PLC186 445
0.03495 127686 794GBPINCHCAPE PLC81 156
0.02302 426581 982GBPINDIVIOR PLC142 382
0.355 416 6666 183 754EURINDUStRIA DE DISENO tEXtIL SA217 275
0.04640 349699 337SEKINDUStRIVARDEN AB - A33 937
0.263 935 5164 655 497EURINFINEON tECHNOLOGIES AG - REG222 220
0.131 969 0611 855 944GBPINFORMA PLC244 684
0.527 972 66010 717 741EURING GROEP NV760 750
0.05731 510928 954EURINGENICO GROUP SA11 678
0.03464 129572 931GBPINMARSAt PLC90 236
0.03462 041477 991EURINMOBILIARIA COLONIAL SOCIMI SA52 061
0.04584 103548 855EURINNOGY SE14 977
0.121 790 4631 845 250GBPINtERCONtINENtAL HOtELS GROUP PLC38 630
0.04617 225628 569GBPINtERMEDIAtE CAPItAL GROUP PLC57 492
0.091 368 8591 382 776GBPINtERNAtIONAL CONSOLIDAtED AIRLINES GROUP SA201 166
0.111 668 0131 762 276GBPINtERtEK GROUP PLC31 551
0.416 230 2878 457 149EURINtESA SANPAOLO SPA3 190 111
0.04682 796771 587GBPINVEStEC PLC125 097
0.223 411 1053 359 419SEKINVEStOR AB - B89 046
0.06874 628801 323EURIPSEN SA7 134
0.06916 799994 606DKKISS A/S31 579
0.03436 228455 626EURItALGAS SPA95 622
0.091 321 8731 427 925GBPItV PLC786 956
0.081 179 230999 692GBPJ SAINSBURY PLC336 016
0.04547 839549 309GBPJARDINE LLOYD tHOMPSON GROUP PLC25 758
0.03426 804451 700EURJCDECAUX SA14 687
0.03519 195726 454EURJERONIMO MARtINS SGPS SA47 808
0.071 067 1401 014 980GBPJOHN WOOD GROUP PLC132 496
0.091 303 9291 420 877GBPJOHNSON MAttHEY PLC38 892
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Shares (continued)

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

0.121 767 4352 053 883CHFJULIUS BAER GROUP LtD43 754
0.02340 056517 875GBPJUPItER FUND MANAGEMENt PLC89 479
0.05789 294967 878GBPJUSt EAt PLC115 192
0.03501 764650 336DKKJYSKE BANK A/S - REG13 901
0.203 120 3333 466 522EURKBC GROUP NV51 237
0.385 744 5925 157 367EURKERING SA14 595
0.182 693 5522 466 408EURKERRY GROUP PLC29 763
0.05689 075598 355EURKESKO OYJ - B13 349
0.03533 867554 439PLNKGHM POLSKA MIEDZ SA26 670
0.03424 095484 139SEKKINDRED GROUP PLC44 989
0.081 196 7671 457 981GBPKINGFISHER PLC416 660
0.081 156 1471 046 742EURKINGSPAN GROUP PLC30 108
0.081 159 5191 235 585SEKKINNEVIK AB47 293
0.04677 218879 800EURKION GROUP AG13 099
0.081 249 4701 397 445EURKLEPIERRE SA41 649
0.223 405 4203 437 288EURKONE OYJ - B79 159
0.03409 237472 447EURKONECRANES OYJ12 926
0.324 931 0224 358 804EURKONINKLIJKE AHOLD DELHAIZE NV243 748
0.182 744 5142 689 996EURKONINKLIJKE DSM NV35 468
0.101 514 3751 743 373EURKONINKLIJKE KPN NV648 277
0.406 116 8326 159 402EURKONINKLIJKE PHILIPS NV185 809
0.03518 320491 933EURKONINKLIJKE VOPAK NV12 958
0.04616 274836 023EURK+S AG37 418
0.091 346 7301 527 238CHFKUEHNE + NAGEL INtERNAtIONAL AG - REG10 956
0.253 821 9234 254 880CHFLAFARGEHOLCIM LtD - REG93 377
0.03493 500537 819EURLAGARDERE SCA20 401
0.091 312 7201 460 069GBPLAND SECURItIES GROUP PLC136 434
0.05831 366992 670EURLANXESS15 182
0.081 194 0411 074 410EURLEG IMMOBILIEN AG12 353
0.223 304 6213 351 077GBPLEGAL & GENERAL GROUP PLC1 165 158
0.203 011 7183 122 844EURLEGRAND SA52 160
0.05756 584874 405EURLEONARDO SPA78 893
0.9414 333 92113 324 375EURLINDE PLC98 957
0.598 998 65010 384 139GBPLLOYDS BANKING GROUP PLC13 945 392
0.071 106 6391 068 477CHFLOGItECH INtERNAtIONAL SA - REG33 842
0.202 990 8412 672 584GBPLONDON StOCK EXCHANGE GROUP PLC61 463
0.05710 786563 743CHFLONZA GROUP AG - REG2 558
0.03383 874440 394SEKLOOMIS AB - B14 047
0.629 506 2278 731 477EURL’OREAL SA47 794
0.03461 211515 156PLNLPP SA255
0.03393 422421 841SEKLUNDBERGFOREtAGEN AB - B14 427
0.06990 523792 658SEKLUNDIN PEtROLEUM AB36 713
0.131 978 4001 761 884EURLUXOttICA GROUP SPA35 634
0.9214 057 70212 713 299EURLVMH MOEt HENNESSY LOUIS VUIttON SE52 298
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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)

0.04551 816636 804GBPMAN GROUP PLC314 778
0.04615 388626 897EURMAN SE6 689
0.03513 835535 898EURMAPFRE SA194 340
0.111 751 1881 321 010NOKMARINE HARVESt ASA81 750
0.071 060 2691 135 678GBPMARKS & SPENCER GROUP PLC317 633
0.06961 5811 128 288EURMEDIOBANCA BANCA DI CREDItO FINANZIARIO SPA124 043
0.06906 930845 613GBPMEGGItt PLC151 797
0.121 806 3672 039 541GBPMELROSE INDUStRIES PLC949 775
0.162 390 6692 189 139EURMERCK KGAA25 266
0.03512 411622 994GBPMERLIN ENtERtAINMENtS PLC140 588
0.05790 957805 804EURMERLIN PROPERtIES SOCIMI SA71 386
0.03437 743535 399EURMEtRO AG32 913
0.03414 453630 051GBPMEtRO BANK PLC16 525
0.05698 280723 877EURMEtSO OYJ25 019
0.081 172 5361 955 590GBPMICRO FOCUS INtERNAtIONAL PLC85 330
0.071 133 5361 037 344EURMONCLER SPA36 923
0.101 493 3851 543 547GBPMONDI PLC71 795
0.03508 632603 809EURMORPHOSYS AG6 218
0.121 909 1751 445 330EURMtU AERO ENGINES AG10 166
0.365 552 9985 318 883EURMUENCHENER RUECKVERSICHERUNGS-GESELLSCHAFt AG IN

MUENCHEN - REG
29 234

0.416 212 9456 440 556GBPNAtIONAL GRID PLC664 415
0.06922 9831 137 438EURNAtIXIS SA178 665
0.101 508 0201 356 429EURNAtURGY ENERGY GROUP SA69 430
0.03401 226433 798ZARNEDBANK GROUP LtD26 968
0.03451 165482 519EURNEMEtSCHEK SE3 886
0.132 015 0881 454 237EURNEStE OYJ27 695
0.487 379 2826 773 827CHFNEStLE SA98 808
0.05783 472518 340GBPNEX GROUP PLC61 157
0.101 602 6031 472 370GBPNEXt PLC27 308
0.04610 505544 873SEKNIBE INDUStRIER AB  - B66 146
0.05722 133656 145GBPNMC HEALtH PLC18 130
0.162 514 6122 328 992EURNN GROUP NV66 174
0.365 504 7205 250 046EURNOKIA OYJ1 100 944
0.05754 734963 176EURNOKIAN RENKAAt OYJ26 878
0.314 792 0096 109 032SEKNORDEA BANK ABP623 506
0.081 221 8611 499 044NOKNORSK HYDRO ASA265 907
0.426 475 4505 819 899CHFNOVARtIS AG - REG83 640
0.8613 102 89913 712 259DKKNOVO NORDISK A/S343 129
0.121 869 7791 837 384DKKNOVOZYMES A/S - B42 857
0.03409 811489 440CHFOC OERLIKON CORP AG - REG38 956
0.071 106 171730 008GBPOCADO GROUP PLC114 698
0.071 146 0431 180 912GBPOLD MUtUAL LtD861 232
0.091 370 5301 335 846EUROMV AG27 896
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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)

0.365 531 0135 684 402EURORANGE SA400 218
0.002 7976 407USDORASCOM CONStRUCtION LtD507
0.04618 914653 483EURORION OYJ - B20 359
0.081 231 6591 323 477NOKORKLA ASA161 251
0.071 009 801931 831EURORPEA9 277
0.121 859 6701 571 211DKKORStED A/S33 153
0.04675 7081 131 266EUROSRAM LICHt AG18 864
0.081 257 4521 489 326EURPADDY POWER BEtFAIR PLC16 502
0.081 188 1211 645 842DKKPANDORA A/S21 510
0.03480 910518 357CHFPARGESA HOLDING SA - BR7 412
0.182 705 0652 433 768CHFPARtNERS GROUP HOLDING AG4 297
0.101 547 3451 285 093GBPPEARSON PLC152 694
0.05690 501713 055GBPPENNON GROUP PLC82 056
0.365 477 4635 085 298EURPERNOD RICARD SA40 634
0.101 582 7891 712 310GBPPERSIMMON PLC61 183
0.152 355 1502 151 945EURPEUGEOt SA111 990
0.06957 9051 090 566GBPPHOENIX GROUP HOLDINGS140 983
0.03468 341519 867EURPIRELLI & C SPA72 119
0.081 288 0061 374 706PLNPOLSKI KONCERN NAFtOWY ORLEN SA60 605
0.03461 454511 537GBPPOLYMEtAL INtERNAtIONAL PLC56 503
0.111 684 7981 784 204EURPORSCHE AUtOMOBIL HOLDING SE - PFD29 936
0.04579 495599 098EURPOStE ItALIANE SPA91 259
0.101 586 5741 662 912PLNPOWSZECHNA KASA OSZCZEDNOSCI BANK POLSKI SA172 453
0.071 002 9081 019 286PLNPOWSZECHNY ZAKLAD UBEZPIECZEN SA111 098
0.06930 1511 266 047EURPROSIEBENSAt.1 MEDIA SE45 551
0.05692 781814 554EURPROXIMUS SADP30 722
0.598 973 71410 016 902GBPPRUDENtIAL PLC506 682
0.06899 5441 268 516EURPRYSMIAN SPA52 421
0.04671 684610 863CHFPSP SWISS PROPERtY AG - REG7 872
0.142 185 6932 410 255EURPUBLICIS GROUPE SA42 656
0.05746 376686 227EURPUMA SE1 644
0.091 447 1911 233 517EURQIAGEN NV45 126
0.03439 775476 920GBPQUILtER PLC336 704
0.04638 505750 026EURRAIFFEISEN BANK INtERNAtIONAL AG26 494
0.081 300 6721 370 195GBPRANDGOLD RESOURCES LtD18 754
0.071 034 4961 192 897EURRANDStAD NV23 221
0.6710 283 56410 581 390GBPRECKItt BENCKISER GROUP PLC143 991
0.04589 723664 983EURRECORDAtI SPA19 710
0.101 548 6191 480 006EURRED ELECtRICA CORP SA84 624
0.467 096 6147 200 213GBPRELX PLC405 995
0.03488 729533 318EURREMY COINtREAU SA4 659
0.172 673 3903 242 564EURRENAULt SA40 463
0.081 285 0041 209 330GBPRENtOKIL INItIAL PLC360 366
0.274 081 8693 940 898EURREPSOL SA257 938
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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)

0.04669 765840 612EURREXEL SA59 429
0.04651 815811 078EURRHEINMEtALL AG8 516
0.06921 004853 681GBPRIGHtMOVE PLC180 626
0.629 489 9429 318 982GBPRIO tINtO PLC221 249
0.314 806 0894 484 818CHFROCHE HOLDING AG22 349
0.03528 533559 977DKKROCKWOOL INtERNAtIONAL A/S1 751
0.233 458 1843 686 861GBPROLLS-ROYCE HOLDINGS PLC365 500
0.04575 362532 523GBPROtORK PLC170 181
0.152 365 3332 692 345GBPROYAL BANK OF SCOtLAND GROUP PLC887 250
1.6625 190 69623 663 195EURROYAL DUtCH SHELL PLC - A894 556
0.05791 468995 654GBPROYAL MAIL PLC195 497
0.03531 270547 645DKKROYAL UNIBREW A/S8 473
0.04682 603760 814GBPRPC GROUP PLC79 373
0.081 277 6481 397 749GBPRSA INSURANCE GROUP PLC200 736
0.03426 611502 067EURRtL GROUP SA7 524
0.05777 037907 814EURRUBIS SCA17 003
0.121 816 6932 204 393EURRWE AG105 499
0.091 334 2591 761 910EURRYANAIR HOLDINGS PLC111 747
0.03452 070509 613SEKSAAB AB13 055
0.527 996 5026 170 826EURSAFRAN SA70 114
0.091 345 1701 672 759GBPSAGE GROUP PLC219 109
0.04543 831418 494EURSAIPEM SPA112 478
0.263 959 1464 246 056EURSAMPO OYJ - A97 372
0.203 024 6863 121 068SEKSANDVIK AB216 169
1.1517 467 16016 328 434EURSANOFI221 552
0.03485 401536 409PLNSANtANDER BANK POLSKA SA6 189
1.3219 999 48119 135 820EURSAP SE211 277
0.06855 168643 728EURSARtORIUS AG6 681
0.03507 558525 003EURSARtORIUS StEDIM BIOtECH4 631
0.03522 163466 353EURSBM OFFSHORE NV34 173
0.03478 611386 156NOKSCHIBStED ASA15 604
0.101 483 3991 463 451CHFSCHINDLER HOLDING AG7 960
0.446 735 8837 098 231EURSCHNEIDER ELECtRIC SE105 314
0.04677 201819 761GBPSCHRODERS PLC22 407
0.091 407 0311 183 401EURSCOR SE34 427
0.05771 143790 659EURSCOUt24 AG21 035
0.04608 033719 868EURSEB SA4 799
0.06950 240876 722SEKSECURItAS AB - B62 698
0.091 370 7641 253 384GBPSEGRO PLC197 775
0.091 422 4611 175 081EURSES SA74 965
0.06989 1811 070 798GBPSEVERN tRENt PLC47 083
0.142 140 6802 076 548CHFSGS SA - REG1 020
0.629 511 4837 620 927GBPSHIRE PLC180 201
1.1116 903 11818 596 057EURSIEMENS AG - REG166 173
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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)

0.03429 379516 873EURSIEMENS GAMESA RENEWABLE ENERGY SA43 850
0.071 138 7911 134 365EURSIEMENS HEALtHINEERS AG31 123
0.03482 151652 535EURSIGNIFY NV22 117
0.182 802 7812 573 088CHFSIKA AG24 725
0.02328 942499 197EURSILtRONIC AG4 057
0.04538 603437 137DKKSIMCORP A/S7 918
0.192 867 9683 054 298SEKSKANDINAVISKA ENSKILDA BANKEN AB - A313 423
0.071 005 7311 261 844SEKSKANSKA AB - B72 302
0.071 046 8401 292 519SEKSKF AB - B73 747
0.162 497 1952 545 713GBPSMItH & NEPHEW PLC173 882
0.081 219 3041 343 191GBPSMItHS GROUP PLC77 368
0.081 240 5621 224 980EURSMURFIt KAPPA GROUP PLC43 105
0.101 586 4751 709 685EURSNAM SPA434 175
0.03430 699451 004EURSOCIEtE BIC SA5 091
0.345 130 0866 842 522EURSOCIEtE GENERALE SA157 946
0.101 560 6981 679 181EURSODEXO SA17 318
0.03518 323528 262EURSOFINA SA3 067
0.02379 549395 413EURSOFtWARE AG9 587
0.091 443 5221 665 329EURSOLVAY SA14 342
0.101 545 3771 509 579CHFSONOVA HOLDING AG10 704
0.02316 148490 851EURSOPRA GROUPE3 226
0.04582 742673 486GBPSPECtRIS PLC24 102
0.02350 911515 841EURSPIE SA25 300
0.071 050 012928 606GBPSPIRAX-SARCO ENGINEERING PLC14 391
0.172 574 5062 981 333GBPSSE PLC199 995
0.04682 936622 277GBPSSP GROUP PLC90 712
0.081 182 7011 322 731GBPSt JAMES’S PLACE PLC103 479
0.223 376 5174 752 000GBPStANDARD CHARtERED PLC544 882
0.101 554 7732 534 757GBPStANDARD LIFE ABERDEEN PLC509 684
0.111 732 5352 251 338EURStMICROELECtRONICS NV129 101
0.101 592 5691 600 742EURStORA ENSO OYJ - R119 697
0.04673 778636 698NOKStOREBRAND ASA91 456
0.091 317 9971 230 525CHFStRAUMANN HOLDING AG - REG2 185
0.04562 998639 483NOKSUBSEA 7 SA50 367
0.06963 8231 043 965EURSUEZ75 387
0.03482 821437 543CHFSUNRISE COMMUNICAtIONS GROUP AG6 204
0.06973 311938 517SEKSVENSKA CELLULOSA AB SCA - B116 363
0.192 836 3243 350 512SEKSVENSKA HANDELSBANKEN AB295 080
0.121 802 7492 063 178CHFSWAtCH GROUP AG6 029
0.243 633 1873 720 583SEKSWEDBANK AB - A182 554
0.101 548 8771 178 213SEKSWEDISH MAtCH AB34 398
0.04583 124477 019SEKSWEDISH ORPHAN BIOVItRUM AB32 327
0.152 231 9971 862 653CHFSWISS LIFE HOLDING AG - REG6 691
0.071 065 5711 067 615CHFSWISS PRIME SItE AG - REG14 847
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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)

0.05783 545751 283CHFSWISS RE AG9 818
0.132 010 7692 070 978CHFSWISSCOM AG - REG4 967
0.121 768 9381 608 559EURSYMRISE AG23 853
0.04577 955543 329EURtAG IMMOBILIEN AG28 640
0.05695 049677 960GBPtAtE & LYLE PLC91 553
0.081 166 6611 339 422GBPtAYLOR WIMPEY PLC640 580
0.03458 287462 415CHFtECAN GROUP AG - REG2 299
0.142 151 9942 300 856EURtECHNIPFMC PLC91 341
0.04688 178711 750SEKtELE2 AB68 525
0.081 173 7201 659 704EURtELECOM ItALIA SPA/MILANO2 260 631
0.284 256 6773 227 421SEKtELEFONAKtIEBOLAGEt LM ERICSSON - B552 533
0.03425 868512 256EURtELEFONICA DEUtSCHLAND HOLDING AG123 979
0.436 598 9937 827 400EURtELEFONICA SA911 715
0.03430 644529 863EURtELENEt GROUP HOLDING NV10 043
0.142 150 2822 299 399NOKtELENOR ASA132 413
0.111 644 6981 419 885EURtELEPERFORMANCE11 296
0.142 114 7182 119 323SEKtELIA CO AB530 768
0.101 505 4851 282 672CHFtEMENOS AG - REG12 389
0.081 198 9371 222 123EURtENARIS SA91 278
0.081 258 3561 320 814EURtERNA REtE ELEttRICA NAZIONALE SPA275 653
0.304 603 8354 672 446GBPtESCO PLC1 913 948
0.04596 115453 862NOKtGS NOPEC GEOPHYSICAL CO ASA20 067
0.152 327 3481 926 251EURtHALES SA20 596
0.121 787 4912 203 965EURtHYSSENKRUPP AG96 231
1.7827 064 19625 005 495EURtOtAL SA520 866
0.04615 363795 827GBPtRAVIS PERKINS PLC49 293
0.05756 957923 635SEKtRELLEBORG AB - B47 422
0.03464 235472 401GBPtRItAX BIG BOX REIt PLC288 076
0.03504 182461 489DKKtRYG A/S23 628
0.081 295 4401 414 640GBPtUI AG88 432
0.05692 948710 816GBPtULLOW OIL PLC272 131
0.081 173 6591 085 655EURUBISOFt ENtERtAINMENt SA14 763
0.101 527 7281 681 329CHFUBS GROUP AG123 579
0.121 833 4331 571 875EURUCB SA24 716
0.02357 006473 162GBPUDG HEALtHCARE PLC50 091
0.111 702 9031 628 282EURUMICORE SA40 945
0.284 333 1705 322 680EURUNIBAIL RODAMCO REItS27 035
0.314 685 5376 894 624EURUNICREDIt SPA414 063
0.9214 059 60613 775 251EURUNILEVER NV295 836
0.7210 966 82010 739 805GBPUNILEVER PLC234 531
0.03490 088714 705EURUNIONE DI BANCHE ItALIANE SPA181 514
0.06960 554892 850EURUNIPER SE37 654
0.03495 041514 987GBPUNItE GROUP PLC51 493
0.06893 9791 212 498EURUNItED INtERNEt AG - REG24 439

OCtOBER 31, 2018
Lyxor Index Fund

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

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity



91the 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)

0.071 092 3131 186 422GBPUNItED UtILItIES GROUP PLC133 307
0.192 964 4132 704 669EURUPM-KYMMENE OYJ104 344
0.091 340 9652 522 862EURVALEO SA46 969
0.03523 804489 838EURVALMEt OYJ26 034
0.02375 854502 146CHFVAt GROUP AG4 233
0.131 940 5962 156 122EURVEOLIA ENVIRONNEMENt SA110 136
0.152 226 5852 406 465DKKVEStAS WIND SYStEMS A/S40 213
0.03503 633479 673GBPVICtREX PLC16 840
0.081 158 6531 034 570CHFVIFOR PHARMA AG9 073
0.568 578 6738 663 468EURVINCI SA108 756
0.03403 709412 747EURVISCOFAN SA7 646
0.274 068 7273 966 901EURVIVENDI SA190 662
0.578 705 89712 047 981GBPVODAFONE GROUP PLC5 222 537
0.04684 490955 242EURVOEStALPINE AG21 806
0.355 324 1205 353 740EURVOLKSWAGEN AG - PFD35 790
0.284 258 3404 849 691SEKVOLVO AB - B322 356
0.253 812 6173 592 255EURVONOVIA SE94 325
0.02270 069525 957EURWACKER CHEMIE AG3 416
0.091 337 5161 598 902EURWARtSILA OYJ ABP88 842
0.06907 7631 106 039GBPWEIR GROUP PLC50 754
0.04620 444708 293EURWENDEL SA5 414
0.03469 322474 283GBPWH SMItH PLC21 397
0.121 781 2371 530 335GBPWHItBREAD PLC35 898
0.03466 872455 473EURWIENERBERGER AG22 976
0.04573 474520 567DKKWILLIAM DEMANt HOLDING A/S19 735
0.03411 188564 753GBPWILLIAM HILL PLC173 464
0.243 715 8762 205 396EURWIRECARD AG22 466
0.081 294 7391 229 981GBPWM MORRISON SUPERMARKEtS PLC462 761
0.182 704 2762 247 183EURWOLtERS KLUWER NV53 913
0.162 471 7463 594 534GBPWPP PLC246 660
0.081 297 6571 259 950NOKYARA INtERNAtIONAL ASA34 072
0.06970 2541 200 530EURZALANDO SE28 370
0.081 260 4941 158 930CHFZURICH INSURANCE GROUP AG4 587

91.541 401 383 2091 472 739 169Total Shares

1 472 739 169 1 401 383 209 91.54
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

1 472 739 169 1 401 383 209 91.54Total Investments
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10.06Banks 24.73United Kingdom
7.71Pharmaceuticals & Biotechnology 16.21France
6.39Oil & Gas Producers 13.85Germany
4.85Personal Goods 6.49Netherlands
4.25Chemicals 4.70Switzerland
3.38Nonlife Insurance 4.68Spain
2.72Software & Computer Services 4.02Sweden
2.70Automobiles & Parts 2.71Italy
2.67Beverages 2.63Denmark
2.62Construction & Materials 2.16Finland
2.61Industrial Engineering 1.99Ireland
2.53Financial Services 1.91Jersey
2.33Support Services 1.69Belgium
2.27Aerospace & Defense 1.20Norway
2.24technology Hardware & Equipment 0.63Luxembourg
2.05Gas, Water & Multiutilities 0.48United States of America
2.04Media 0.44Poland
2.01Life Insurance 0.42Austria
1.93Food Producers 0.26Portugal
1.88General Industrials 0.10South Africa
1.88Mining 0.08Isle of Man
1.83Health Care Equipment & Services 0.07Bermuda
1.62travel, Leisure & Catering 0.06Cayman Islands
1.59tobacco 0.03Malta
1.57Electricity 91.54
1.55Fixed Line telecommunications
1.51General Retailers
1.51Mobile telecommunications
1.41Electronic & Electrical Equipment
1.39Household Goods & Home Construction
1.31Industrial transportation
1.24Food & Drug Retailers
1.18Real Estate Investment trusts
0.83Real Estate Investment & Services
0.59Industrial Metals & Mining
0.48Forestry & Paper
0.42Oil Equipment, Services & Distribution
0.24Alternative Energy
0.15Leisure Goods

91.54

Lyxor Index Fund
OCtOBER 31, 2018

Economic and Geographical Classification of Investments

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

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

Shares

0.05191 402287 254EUR1&1 DRILLISCH AG4 853
0.06229 354228 970EURA2A SPA161 007
0.08319 892364 188EURAALBERtS INDUStRIES NV9 858
0.05202 462230 194EURAAREAL BANK AG6 152
0.261 050 3891 172 150EURABN AMRO GROUP NV48 405
0.21864 948905 629EURACCOR SA21 399
0.08320 904324 732EURACKERMANS & VAN HAAREN NV2 307
0.23934 232880 227EURACS ACtIVIDADES DE CONStRUCCION Y SERVICIOS SA28 216
0.943 827 4083 116 665EURADIDAS AG - REG - REG18 401
0.18733 864825 803EURADYEN NV1 285
0.251 000 826976 308EURAEGON NV184 382
0.261 066 3881 174 166EURAENA SME SA7 555
0.13531 772427 937EURAEROPORtS DE PARIS2 876
0.22874 872811 752EURAGEAS19 789
0.08344 212410 117EURAIB GROUP PLC80 574
0.06257 160338 045EURAIR FRANCE-KLM30 042
1.164 710 1404 393 763EURAIR LIQUIDE SA44 020
1.415 738 1174 952 488EURAIRBUS SE58 726
0.481 928 6801 921 382EURAKZO NOBEL NV - CVA25 965
2.018 149 4817 922 827EURALLIANZ SE - REG44 185
0.16636 372567 096EURALStOM SA16 465
0.06251 448267 030EURALtEN SA2 953
0.05205 016279 960EURALtRAN tECHNOLOGIES23 377
0.793 210 5032 557 080EURAMADEUS It GROUP SA - A45 104
0.10393 172283 942EURAMER SPORtS OYJ - A11 976
0.08327 048399 402EURAMUNDI SA6 220
0.08335 055348 896EURANDRItZ AG7 322
1.405 697 9267 590 200EURANHEUSER-BUSCH INBEV SA/NV87 472
0.361 449 6371 745 928EURARCELORMIttAL65 773
0.06233 784263 698EURARGENX SE3 335
0.17683 417720 769EURARKEMA SA7 366
0.13524 190476 478EURAROUNDtOWN SA71 513
0.04173 956211 564EURASM INtERNAtIONAL NV4 579
1.656 693 0006 318 623EURASML HOLDING NV44 348
0.15606 777532 844EURASR NEDERLAND NV15 109
0.491 999 7852 152 602EURASSICURAZIONI GENERALI SPA140 041
0.21852 4441 152 962EURAtLANtIA SPA47 998
0.18733 6261 072 816EURAtOS SE9 681
0.05198 455264 785EURAURUBIS AG3 697
1.174 735 4585 106 292EURAXA SA213 887
0.07298 137306 149EURAXEL SPRINGER SE5 079
0.833 347 9544 749 069EURBANCO BILBAO VIZCAYA ARGENtARIA SA685 354
0.06258 679489 129EURBANCO BPM SPA155 737
0.05197 786249 435EURBANCO COMERCIAL PORtUGUES SA830 336
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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)

0.17673 794991 276EURBANCO DE SABADELL SA578 364
0.00-641 153EURBANCO ESPIRItO SANtO SA611 144
1.726 957 5929 023 345EURBANCO SANtANDER SA1 658 544
0.0147 327-EURBANCO SANtANDER SA - RIGHtS - 01/11/20181 658 544
0.15597 794701 644EURBANK OF IRELAND GROUP PLC95 418
0.08341 106477 869EURBANKIA SA122 744
0.12480 668530 172EURBANKINtER SA66 354
1.586 422 3727 827 852EURBASF SE - REG94 405
1.606 496 8499 276 528EURBAYER AG95 852
0.622 510 7112 735 738EURBAYERISCHE MOtOREN WERKE AG32 936
0.05220 193244 035EURBECHtLE AG2 805
0.23923 323906 627EURBEIERSDORF AG10 102
0.07295 212304 000EURBIOMERIEUX4 380
1.355 467 1897 237 600EURBNP PARIBAS SA118 517
0.09348 676383 743EURBOLLORE SA93 179
0.05197 566215 004EURBOLSAS Y MERCADOS ESPANOLES SHMSF SA7 558
0.06227 765266 045EURBOSKALIS WEStMINStER8 946
0.24957 4961 161 527EURBOUYGUES SA29 699
0.18733 180788 966EURBRENNtAG AG15 880
0.13543 079564 783EURBUREAU VERItAS SA27 222
0.331 320 9561 461 157EURCAIXABANK SA368 879
0.461 874 0161 649 318EURCAPGEMINI SE17 352
0.07272 484280 571EURCARL ZEISS MEDItEC AG3 761
0.261 051 3811 205 785EURCARREFOUR SA61 305
0.09367 413330 238EURCELLNEX tELECOM SAU16 693
0.05221 061178 104EURCHRIStIAN DIOR SE646
0.471 887 9992 466 152EURCIE DE SAINt-GOBAIN56 799
0.411 669 2532 079 176EURCIE GENERALE DES EtABLISSEMENtS MICHELIN SCA18 396
0.04159 162226 527EURCIE PLAStIC OMNIUM SA6 470
0.23941 8311 032 567EURCNH INDUStRIAL NV102 529
0.08318 096310 548EURCNP ASSURANCES16 147
0.06242 370241 848EURCOFINIMMO SA2 293
0.07271 842241 136EURCOLRUYt SA5 297
0.21852 1871 160 956EURCOMMERZBANK AG102 193
0.401 620 1912 201 017EURCONtINENtAL AG11 101
0.261 044 0961 426 874EURCOVEStRO AG18 279
0.09366 715358 499EURCOVIVIO4 132
0.361 447 1411 711 714EURCREDIt AGRICOLE SA127 749
0.562 291 1372 497 044EURCRH PLC86 687
1.184 805 9155 935 405EURDAIMLER AG91 786
1.034 181 7214 322 496EURDANONE66 822
0.09351 600322 363EURDASSAULt AVIAtION SA240
0.391 585 5981 339 371EURDASSAULt SYStEMES SE14 304
0.08316 729279 988EURDAVIDE CAMPARI-MILANO SPA46 612
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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)

0.10423 938458 242EURDELIVERY HERO SE11 895
0.421 697 3442 895 910EURDEUtSCHE BANK AG - REG196 202
0.552 218 7681 952 606EURDEUtSCHE BOERSE AG19 837
0.11432 314552 937EURDEUtSCHE LUFtHANSA AG - REG24 342
0.692 816 0463 357 954EURDEUtSCHE POSt AG - REG100 753
1.194 831 6624 714 520EURDEUtSCHE tELEKOM AG - REG333 333
0.341 386 2431 167 419EURDEUtSCHE WOHNEN SE34 279
0.06224 416247 046EURDIASORIN SPA2 678
0.20824 603639 686EUREDENRED24 593
0.20811 249778 542EUREDP - ENERGIAS DE PORtUGAL SA261 356
0.21870 509855 439EUREIFFAGE SA10 073
0.18740 371576 247EURELECtRICItE DE FRANCE SA50 434
0.09354 353429 731EURELIS SA19 874
0.13543 876517 059EURELISA OYJ15 473
0.13546 410534 158EURENAGAS SA23 311
0.15601 302608 264EURENDESA SA32 538
0.853 460 5523 730 296EURENEL SPA798 466
0.552 237 0732 669 043EURENGIE SA189 985
1.014 100 8844 157 899EURENI SPA261 103
0.481 935 7012 164 621EURE.ON SE226 239
0.281 118 0161 066 774EURERStE GROUP BANK AG31 056
0.672 719 7732 456 970EURESSILORLUXOttICA SA22 524
0.08324 428330 199EUREURAZEO SE5 026
0.13514 699531 284EUREUROFINS SCIENtIFIC SE1 153
0.07298 277281 677EUREURONEXt NV5 478
0.06254 447290 122EUREUtELSAt COMMUNICAtIONS SA14 207
0.10421 138464 161EUREVONIK INDUStRIES AG15 370
0.05214 112229 633EUREVOtEC AG12 270
0.14582 716608 547EUREXOR NV11 645
0.08326 674432 582EURFAURECIA SA7 613
0.331 333 1841 142 689EURFERRARI NV12 881
0.22899 018888 902EURFERROVIAL SA50 792
0.381 522 4191 578 623EURFIAt CHRYSLER AUtOMOBILES NV113 191
0.09373 511348 989EURFINECOBANK BANCA FINECO SPA40 397
0.21836 050792 056EURFORtUM OYJ44 961
0.06261 316297 061EURFRAPORt AG FRANKFURt AIRPORt SERVICES WORLDWIDE3 826
0.06261 812351 166EURFREENEt AG13 163
0.381 523 5841 805 644EURFRESENIUS MEDICAL CARE AG & CO KGAA21 979
0.582 370 7952 734 789EURFRESENIUS SE & CO KGAA42 125
0.07292 475320 044EURFUCHS PEtROLUB SE - PFD7 144
0.10415 587372 780EURGALAPAGOS NV4 582
0.19776 539743 138EURGALP ENERGIA SGPS SA50 441
0.10423 663562 280EURGEA GROUP AG15 773
0.18728 525782 604EURGECINA SA5 617
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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)

0.10403 283390 570EURGEMALtO NV8 008
0.05200 881213 981EURGERRESHEIMER AG3 227
0.13531 019484 594EURGEtLINK - REG47 775
0.08325 490310 535EURGLANBIA PLC20 838
0.06239 475255 615EURGRENKE AG2 824
0.19763 610691 022EURGRIFOLS SA30 314
0.17681 519721 204EURGROUPE BRUXELLES LAMBERt SA8 293
0.18734 847648 037EURHANNOVER RUECK SE - REG6 170
0.22911 4001 206 952EURHEIDELBERGCEMENt AG15 190
0.20795 830800 529EURHEINEKEN HOLDING NV10 403
0.481 947 2552 004 823EURHEINEKEN NV24 463
0.05187 501241 861EURHELLA GMBH & CO KGAA4 529
0.441 768 5731 966 284EURHENKEL AG & CO KGAA - PFD18 312
0.381 550 8551 380 019EURHERMES INtERNAtIONAL3 071
0.06244 839264 789EURHOCHtIEF AG1 869
0.10410 860465 704EURHUGO BOSS AG6 503
0.06243 983324 368EURHUHtAMAKI OYJ9 842
0.933 761 2453 640 665EURIBERDROLA SA601 222
0.05215 188221 489EURICADE2 873
0.07295 912526 700EURILIAD SA2 894
0.08324 090275 884EURIMCD NV5 406
0.05182 739246 271EURIMERYS SA3 353
0.702 847 8543 245 295EURINDUStRIA DE DISENO tEXtIL SA114 234
0.512 069 1302 309 759EURINFINEON tECHNOLOGIES AG - REG116 834
1.034 191 6965 565 310EURING GROEP NV399 971
0.09384 610472 022EURINGENICO GROUP SA6 140
0.06242 918251 393EURINMOBILIARIA COLONIAL SOCIMI SA27 371
0.08307 086268 038EURINNOGY SE7 874
0.813 275 6284 456 064EURINtESA SANPAOLO SPA1 677 229
0.11459 873418 403EURIPSEN SA3 751
0.06229 350226 655EURItALGAS SPA50 274
0.06224 401231 525EURJCDECAUX SA7 722
0.07272 966387 984EURJERONIMO MARtINS SGPS SA25 135
0.401 640 5241 807 024EURKBC GROUP NV26 938
0.743 020 4862 554 400EURKERING SA7 674
0.351 416 1441 237 015EURKERRY GROUP PLC15 648
0.09362 269312 941EURKESKO OYJ - B7 018
0.15607 834528 521EURKINGSPAN GROUP PLC15 829
0.09356 058449 934EURKION GROUP AG6 887
0.16656 910742 986EURKLEPIERRE SA21 897
0.441 790 4061 763 891EURKONE OYJ - B41 618
0.05215 161249 989EURKONECRANES OYJ6 796
0.642 592 5152 293 788EURKONINKLIJKE AHOLD DELHAIZE NV128 152
0.361 442 9821 376 535EURKONINKLIJKE DSM NV18 648
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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)

0.20796 195921 588EURKONINKLIJKE KPN NV340 837
0.793 215 9883 142 712EURKONINKLIJKE PHILIPS NV97 691
0.07272 520265 535EURKONINKLIJKE VOPAK NV6 813
0.08324 014455 820EURK+S AG19 673
0.06259 462280 987EURLAGARDERE SCA10 726
0.11437 094511 207EURLANXESS7 982
0.15627 807544 235EURLEG IMMOBILIEN AG6 495
0.391 583 4041 626 020EURLEGRAND SA27 423
0.10397 784464 636EURLEONARDO SPA41 479
1.857 501 4926 955 493EURLINDE PLC51 788
1.234 997 9594 471 824EURL’OREAL SA25 128
0.261 040 167930 418EURLUXOttICA GROUP SPA18 735
1.827 390 9256 375 150EURLVMH MOEt HENNESSY LOUIS VUIttON SE27 496
0.08323 564325 877EURMAN SE3 517
0.07270 153287 110EURMAPFRE SA102 176
0.12505 562585 625EURMEDIOBANCA BANCA DI CREDItO FINANZIARIO SPA65 217
0.311 256 9321 155 312EURMERCK KGAA13 284
0.10415 855417 159EURMERLIN PROPERtIES SOCIMI SA37 532
0.06230 143287 170EURMEtRO AG17 304
0.09367 128368 667EURMEtSO OYJ13 154
0.15595 948529 743EURMONCLER SPA19 412
0.07267 404318 306EURMORPHOSYS AG3 269
0.251 003 791722 853EURMtU AERO ENGINES AG5 345
0.722 919 5322 760 033EURMUENCHENER RUECKVERSICHERUNGS-GESELLSCHAFt AG IN

MUENCHEN - REG
15 370

0.12485 263581 939EURNAtIXIS SA93 934
0.20792 845713 668EURNAtURGY ENERGY GROUP SA36 503
0.06237 192253 945EURNEMEtSCHEK SE2 043
0.261 059 458753 726EURNEStE OYJ14 561
0.331 322 0961 215 384EURNN GROUP NV34 792
0.712 894 1552 972 015EURNOKIA OYJ578 831
0.10396 798502 782EURNOKIAN RENKAAt OYJ14 131
0.18720 541667 702EUROMV AG14 666
0.722 907 9773 001 061EURORANGE SA210 418
0.08325 402356 427EURORION OYJ - B10 704
0.13530 861477 269EURORPEA4 877
0.09355 263582 947EUROSRAM LICHt AG9 918
0.16661 111807 735EURPADDY POWER BEtFAIR PLC8 676
0.712 879 8672 627 606EURPERNOD RICARD SA21 364
0.311 238 2461 111 088EURPEUGEOt SA58 880
0.06246 233274 840EURPIRELLI & C SPA37 917
0.22885 791947 937EURPORSCHE AUtOMOBIL HOLDING SE - PFD15 739
0.08304 673316 185EURPOStE ItALIANE SPA47 980
0.12489 039733 329EURPROSIEBENSAt.1 MEDIA SE23 949
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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)

0.09364 228426 642EURPROXIMUS SADP16 152
0.12472 947652 749EURPRYSMIAN SPA27 561
0.281 149 1591 302 325EURPUBLICIS GROUPE SA22 427
0.10392 256360 720EURPUMA SE864
0.19760 893653 111EURQIAGEN NV23 726
0.08335 713374 168EURRAIFFEISEN BANK INtERNAtIONAL AG13 930
0.13543 911634 880EURRANDStAD NV12 209
0.08310 061326 003EURRECORDAtI SPA10 363
0.20814 204756 669EURRED ELECtRICA CORP SA44 492
0.06256 900279 046EURREMY COINtREAU SA2 449
0.351 405 5731 707 147EURRENAULt SA21 274
0.532 146 0762 005 816EURREPSOL SA135 613
0.09352 131452 986EURREXEL SA31 245
0.08342 670411 761EURRHEINMEtALL AG4 477
0.06224 305272 489EURRtL GROUP SA3 956
0.10408 558458 264EURRUBIS SCA8 940
0.24955 1421 114 780EURRWE AG55 467
0.17701 499897 225EURRYANAIR HOLDINGS PLC58 752
1.044 204 2253 143 332EURSAFRAN SA36 863
0.07285 923221 244EURSAIPEM SPA59 136
0.512 081 5482 230 996EURSAMPO OYJ - A51 194
2.269 183 5198 466 386EURSANOFI116 483
2.5910 514 9269 738 111EURSAP SE111 081
0.11449 664346 375EURSARtORIUS AG3 513
0.07266 876276 616EURSARtORIUS StEDIM BIOtECH2 435
0.07274 536252 891EURSBM OFFSHORE NV17 967
0.873 541 4653 647 487EURSCHNEIDER ELECtRIC SE55 370
0.18739 747606 326EURSCOR SE18 100
0.10405 460415 187EURSCOUt24 AG11 060
0.08319 664374 256EURSEB SA2 523
0.18747 862635 748EURSES SA39 413
2.198 886 9709 662 314EURSIEMENS AG - REG87 367
0.06225 755310 273EURSIEMENS GAMESA RENEWABLE ENERGY SA23 055
0.15598 722598 521EURSIEMENS HEALtHINEERS AG16 363
0.06253 490349 069EURSIGNIFY NV11 628
0.04172 944261 959EURSILtRONIC AG2 133
0.16652 241628 407EURSMURFIt KAPPA GROUP PLC22 663
0.21834 106859 638EURSNAM SPA228 272
0.06226 390238 455EURSOCIEtE BIC SA2 676
0.662 697 1723 669 702EURSOCIEtE GENERALE SA83 041
0.20820 543867 420EURSODEXO SA9 105
0.07272 428277 909EURSOFINA SA1 612
0.05199 573204 601EURSOFtWARE AG5 041
0.19758 901854 765EURSOLVAY SA7 540
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Shares (continued)

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

0.04166 208262 733EURSOPRA GROUPE1 696
0.05184 499268 856EURSPIE SA13 302
0.22910 8961 088 665EURStMICROELECtRONICS NV67 876
0.21837 310819 768EURStORA ENSO OYJ - R62 932
0.12506 733528 936EURSUEZ39 635
0.23930 041800 359EURSYMRISE AG12 541
0.07303 870286 383EURtAG IMMOBILIEN AG15 058
0.281 131 4221 250 801EURtECHNIPFMC PLC48 023
0.15617 093895 661EURtELECOM ItALIA SPA/MILANO1 188 546
0.06223 904268 636EURtELEFONICA DEUtSCHLAND HOLDING AG65 183
0.863 469 4774 154 551EURtELEFONICA SA479 342
0.06226 406268 357EURtELENEt GROUP HOLDING NV5 280
0.21864 718705 250EURtELEPERFORMANCE5 939
0.16630 349669 449EURtENARIS SA47 990
0.16661 592662 141EURtERNA REtE ELEttRICA NAZIONALE SPA144 927
0.301 223 564993 509EURtHALES SA10 828
0.23939 7841 163 861EURtHYSSENKRUPP AG50 594
3.5214 229 24612 976 487EURtOtAL SA273 850
0.15617 079539 731EURUBISOFt ENtERtAINMENt SA7 762
0.24963 969844 958EURUCB SA12 995
0.22895 308843 367EURUMICORE SA21 527
0.562 278 2202 773 369EURUNIBAIL RODAMCO REItS14 214
0.612 463 4593 641 456EURUNICREDIt SPA217 697
1.827 391 9436 868 773EURUNILEVER NV155 538
0.06257 666392 111EURUNIONE DI BANCHE ItALIANE SPA95 432
0.12505 021454 318EURUNIPER SE19 797
0.12470 016624 978EURUNItED INtERNEt AG - REG12 849
0.381 558 5731 420 616EURUPM-KYMMENE OYJ54 860
0.17705 0141 290 153EURVALEO SA24 694
0.07275 403257 608EURVALMEt OYJ13 688
0.251 020 2861 123 855EURVEOLIA ENVIRONNEMENt SA57 905
1.114 510 2804 380 517EURVINCI SA57 179
0.05212 256212 507EURVISCOFAN SA4 020
0.532 139 1642 074 254EURVIVENDI SA100 242
0.09359 886488 079EURVOEStALPINE AG11 465
0.692 799 2172 806 109EURVOLKSWAGEN AG - PFD18 817
0.492 004 5091 834 601EURVONOVIA SE49 592
0.04141 992275 244EURWACKER CHEMIE AG1 796
0.17703 219806 711EURWARtSILA OYJ ABP46 710
0.08326 152361 097EURWENDEL SA2 846
0.06245 466238 959EURWIENERBERGER AG12 080
0.481 953 7051 095 160EURWIRECARD AG11 812
0.351 421 7851 134 565EURWOLtERS KLUWER NV28 345
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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)

0.13510 127644 310EURZALANDO SE14 916

100.71408 471 818429 477 451Total Shares

429 477 451 408 471 818 100.71
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

429 477 451 408 471 818 100.71Total Investments
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10.46Banks 32.10France
7.15Chemicals 27.31Germany
7.09Personal Goods 12.88Netherlands
5.68Oil & Gas Producers 9.11Spain
5.49Pharmaceuticals & Biotechnology 5.99Italy
5.48Nonlife Insurance 3.72Ireland
5.36Automobiles & Parts 3.67Finland
4.81Software & Computer Services 3.36Belgium
3.64Construction & Materials 1.01Luxembourg
3.32Aerospace & Defense 0.77Austria
3.28technology Hardware & Equipment 0.51Portugal
2.93Beverages 0.28United Kingdom
2.79Electricity 100.71
2.56Gas, Water & Multiutilities
2.53General Industrials
2.28Electronic & Electrical Equipment
2.20Health Care Equipment & Services
2.14Fixed Line telecommunications
1.83Media
1.81Industrial Engineering
1.76General Retailers
1.65Industrial transportation
1.51Food Producers
1.48Financial Services
1.48Support Services
1.45Mobile telecommunications
1.42Real Estate Investment trusts
1.18Food & Drug Retailers
1.04Real Estate Investment & Services
0.94Life Insurance
0.92travel, Leisure & Catering
0.88Industrial Metals & Mining
0.75Forestry & Paper
0.57Household Goods & Home Construction
0.42Oil Equipment, Services & Distribution
0.25Leisure Goods
0.18Alternative Energy

100.71

Lyxor Index Fund
OCtOBER 31, 2018

Economic and Geographical Classification of Investments

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

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

Shares

1.631 509 8721 240 558EURADIDAS AG - REG - REG7 259
2.001 858 0551 675 727EURAIR LIQUIDE SA17 365
2.442 263 5501 638 226EURAIRBUS SE23 166
3.463 214 6052 873 550EURALLIANZ SE - REG17 429
1.361 266 4351 392 402EURAMADEUS It GROUP SA - A17 792
2.422 247 6563 242 185EURANHEUSER-BUSCH INBEV SA/NV34 505
2.852 640 1942 139 659EURASML HOLDING NV17 494
2.011 867 9961 934 020EURAXA SA84 372
1.421 320 6652 025 336EURBANCO BILBAO VIZCAYA ARGENtARIA SA270 351
2.962 744 5583 816 977EURBANCO SANtANDER SA654 245
0.0218 892-EURBANCO SANtANDER SA - RIGHtS - 01/11/2018662 057
2.732 533 4373 006 185EURBASF SE - REG37 240
2.762 562 8303 897 440EURBAYER AG37 811
1.07990 3801 070 019EURBAYERISCHE MOtOREN WERKE AG12 992
2.322 156 6242 826 851EURBNP PARIBAS SA46 751
0.97903 7741 059 883EURCRH PLC34 195
2.041 895 7992 384 659EURDAIMLER AG36 207
1.781 649 5461 675 076EURDANONE26 359
1.201 110 8451 290 089EURDEUtSCHE POSt AG - REG39 744
2.051 905 9331 992 917EURDEUtSCHE tELEKOM AG - REG131 489
1.471 365 0801 464 931EURENEL SPA314 970
0.95882 4541 212 820EURENGIE SA74 943
1.741 617 6711 624 971EURENI SPA102 997
1.161 072 864930 067EURESSILORLUXOttICA SA8 885
1.01935 2051 157 274EURFRESENIUS SE & CO KGAA16 617
1.601 483 6921 418 618EURIBERDROLA SA237 163
1.211 123 3961 329 665EURINDUStRIA DE DISENO tEXtIL SA45 062
1.781 653 4922 157 776EURING GROEP NV157 776
1.391 292 1341 702 358EURINtESA SANPAOLO SPA661 615
1.281 191 4271 376 377EURKERING SA3 027
1.101 022 667965 328EURKONINKLIJKE AHOLD DELHAIZE NV50 552
1.371 268 6051 152 265EURKONINKLIJKE PHILIPS NV38 536
3.222 985 5032 909 437EURLINDE PLC20 611
2.121 971 4971 645 687EURL’OREAL SA9 912
3.142 915 4052 162 777EURLVMH MOEt HENNESSY LOUIS VUIttON SE10 846
1.241 151 6671 046 640EURMUENCHENER RUECKVERSICHERUNGS-GESELLSCHAFt AG IN

MUENCHEN - REG
6 063

1.231 141 6551 229 765EURNOKIA OYJ228 331
1.241 147 1011 227 829EURORANGE SA83 003
1.791 658 4011 136 491EURSAFRAN SA14 541
3.903 622 6193 571 537EURSANOFI45 949
4.484 147 8123 577 632EURSAP SE43 818
1.511 397 0141 356 367EURSCHNEIDER ELECtRIC SE21 842
3.783 505 5763 826 377EURSIEMENS AG - REG34 463
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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)

1.151 063 9471 475 865EURSOCIEtE GENERALE SA32 757
1.471 368 6041 940 435EURtELEFONICA SA189 086
6.065 612 9795 054 145EURtOtAL SA108 025
0.97898 6901 157 784EURUNIBAIL RODAMCO REItS5 607
3.142 915 8962 612 628EURUNILEVER NV61 355
1.921 779 1381 600 907EURVINCI SA22 555
0.91843 848799 049EURVIVENDI SA39 543
1.191 104 2451 097 376EURVOLKSWAGEN AG - PFD7 423

100.0192 801 93097 102 937Total Shares

97 102 937 92 801 930 100.01
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

97 102 937 92 801 930 100.01Total Investments
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11.05Banks 36.20France
10.04Personal Goods 28.63Germany

7.95Chemicals 12.68Netherlands
7.79Oil & Gas Producers 10.05Spain
6.72Nonlife Insurance 4.61Italy
6.67Pharmaceuticals & Biotechnology 4.19Ireland
4.47Software & Computer Services 2.42Belgium
4.30Automobiles & Parts 1.23Finland
4.23Aerospace & Defense 100.01
4.08technology Hardware & Equipment
3.78General Industrials
3.07Electricity
2.89Construction & Materials
2.87Electronic & Electrical Equipment
2.71Fixed Line telecommunications
2.49General Retailers
2.42Beverages
2.16Health Care Equipment & Services
2.05Mobile telecommunications
1.78Food Producers
1.36Support Services
1.20Industrial transportation
1.10Food & Drug Retailers
0.97Real Estate Investment trusts
0.95Gas, Water & Multiutilities
0.91Media

100.01

Lyxor Index Fund
OCtOBER 31, 2018

Economic and Geographical Classification of Investments

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

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

Bonds

0.711 599 4511 649 290USDABBOtt LABORAtORIES 4.9% 30/11/20461 543 000
0.07161 096164 330USDABBOtt LABORAtORIES 5.3% 27/05/2040150 000
0.21459 742468 672USDACtAVIS FUNDING SCS 3.8% 15/03/2025476 000
0.16350 662353 262USDAIRCAStLE LtD 4.625% 15/12/2018350 000
0.05102 094102 979USDAIRCAStLE LtD 5.125% 15/03/2021100 000
0.006 2106 242USDAIRCAStLE LtD 5.5% 15/02/20226 000
0.09205 658206 921USDAIRCAStLE LtD 6.25% 01/12/2019200 000
0.0128 59629 625USDALEXANDRIA REAL EStAtE EQUItIES INC 3.95% 15/01/202830 000
0.21470 230496 065USDAMAZON.COM INC 4.05% 22/08/2047500 000
0.0489 91090 204USDAMERICAN AIRLINES 2017-1 CLASS AA PASS tHROUGH tRUSt 3.65%

15/02/2029
92 375

0.05107 915108 032USDAMERICAN EXPRESS CO FRN 01/08/2022108 000
0.09200 297200 521USDAMERICAN EXPRESS CREDIt CORP FRN 03/03/2020200 000
0.0487 08389 560USDAMERICAN INtERNAtIONAL GROUP INC 3.875% 15/01/2035100 000
0.35785 104805 138USDAMERICAN INtERNAtIONAL GROUP INC 4.5% 16/07/2044877 000
0.541 205 6131 326 988USDAMGEN INC 4.663% 15/06/20511 295 000
0.05107 243114 465USDAMGEN INC 5.65% 15/06/2042100 000
0.0485 99990 951USDAMGEN INC 6.375% 01/06/203775 000
0.23511 936549 046USDANADARKO PEtROLEUM CORP 6.45% 15/09/2036470 000
1.934 311 9744 760 353USDANHEUSER-BUSCH INBEV FINANCE INC 4.9% 01/02/20464 541 000
0.0365 79266 076USDAON PLC 3.875% 15/12/202567 000
0.0119 94920 092USDAPACHE CORP 2.625% 15/01/202321 000
0.11252 993253 209USDAPPLE INC FRN 11/05/2022251 000
0.19414 348415 320USDARCELORMIttAL FRN 01/03/2021400 000
0.09205 061206 956USDARCELORMIttAL FRN 05/08/2020200 000
0.11249 387250 729USDARCELORMIttAL FRN 25/02/2022234 000
0.0250 65351 147USDARCONIC INC 5.4% 15/04/202150 000
0.0251 51751 760USDARCONIC INC 6.15% 15/08/202050 000
0.611 356 5401 430 005USDAStRAZENECA PLC 6.45% 15/09/20371 147 000
0.17384 354385 953USDAt&t INC 3.4% 15/05/2025409 000
0.0483 24183 385USDAt&t INC FRN 12/06/202483 000
1.192 653 7422 662 088USDBANCO SANtANDER SA FRN 11/04/20222 600 000
1.172 619 6232 628 287USDBANK OF AMERICA CORP FRN 05/02/20262 674 000
0.0358 20858 268USDBANK OF MONtREAL FRN 15/06/202058 000
0.18399 537400 407USDBANK OF NEW YORK MELLON CORP FRN 17/08/2020395 000
0.09198 805198 770USDBARCLAYS PLC 2.75% 08/11/2019200 000
0.09203 065203 421USDBARCLAYS PLC FRN 10/01/2023200 000
0.15328 479330 597USDBAXALtA INC 4% 23/06/2025337 000
0.39866 976872 345USDBAYER US FINANCE II LLC FRN 15/12/2023868 000
0.10230 560232 574USDBECtON DICKINSON AND CO 3.7% 06/06/2027245 000
0.481 070 8411 092 160USDBERKSHIRE HAtHAWAY ENERGY CO 6.125% 01/04/2036903 000
0.0374 58278 977USDBHP BILLItON FINANCE USA LtD 4.125% 24/02/204278 000
0.661 473 5861 490 643USDBHP BILLItON FINANCE USA LtD 5% 30/09/20431 370 000
0.22499 185529 086USDBIOGEN INC 5.2% 15/09/2045495 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)

0.591 318 7041 326 743USDBNP PARIBAS SA 5% 15/01/20211 278 000
0.36806 840834 517USDBROADCOM CORP / BROADCOM CAYMAN FINANCE LtD 3.875% 15/01/2027876 000
0.0499 03098 957USDBROOKFIELD FINANCE LLC 4% 01/04/2024100 000
0.671 503 7871 504 300USDCANADIAN IMPERIAL BANK OF COMMERCE FRN 05/10/20201 502 000
1.282 864 7112 867 429USDCANADIAN IMPERIAL BANK OF COMMERCE FRN 16/06/20222 846 000
0.451 012 8901 016 332USDCAPItAL ONE FINANCIAL CORP FRN 09/03/20221 009 000
0.33742 393783 576USDCAtERPILLAR INC 3.803% 15/08/2042811 000
0.11251 320254 833USDCHARtER COMMUNICAtIONS OPERAtING LLC / CHARtER

COMMUNICAtIONS OPERAtING CAPItAL 4.908% 23/07/2025
250 000

0.14319 628319 700USDCHEVRON CORP FRN 03/03/2020319 000
0.0491 15391 017USDCItIGROUP INC 2.45% 10/01/202092 000
0.09193 322193 891USDCItIGROUP INC 2.75% 25/04/2022200 000
0.001 0041 006USDCItIGROUP INC FRN 24/07/20231 000
0.0250 52850 875USDCNH INDUStRIAL NV 4.5% 15/08/202350 000
0.44992 9351 026 366USDCONOCOPHILLIPS 6.5% 01/02/2039790 000
0.0496 48298 396USDCONtINENtAL RESOURCES INC/OK 3.8% 01/06/2024100 000
0.0129 15129 331USDCONtINENtAL RESOURCES INC/OK 4.5% 15/04/202329 000
0.14319 471319 641USDCREDIt AGRICOLE FRN 24/04/2023319 000
0.11247 371248 061USDCREDIt SUISSE GROUP FUNDING GUERNSEY LtD 3.125% 10/12/2020250 000
0.009 0579 078USDCVS HEALtH CORP FRN 09/03/20219 000
0.0241 82942 751USDCYRUSONE LP / CYRUSONE FINANCE CORP 5.375% 15/03/202742 000
0.07148 522148 184USDDAIMLER FINANCE NORtH AMERICA LLC - REGS - 1.5% 05/07/2019150 000
0.41911 000919 188USDDANONE SA - REGS - 2.947% 02/11/20261 000 000
0.13297 630301 230USDDELL INtERNAtIONAL LLC / EMC CORP - REGS - 6.02% 15/06/2026286 000
0.621 388 5331 389 552USDDEUtSCHE BANK AG/NEW YORK NY FRN 22/01/20211 405 000
0.0125 49525 746USDDPL INC 7.25% 15/10/202124 000
0.531 178 3231 180 304USDENBRIDGE INC FRN 15/06/20201 176 000
0.00946963USDENtERGY LOUISIANA LLC 3.25% 01/04/20281 000
0.0241 58141 873USDESSEX PORtFOLIO LP 3.625% 15/08/202242 000
0.0245 22347 056USDEXPEDIA GROUP INC 3.8% 15/02/202850 000
0.07152 068155 961USDEXPEDIA GROUP INC 5% 15/02/2026151 000
0.0362 36766 695USDEXXON MOBIL CORP 3.567% 06/03/204570 000
0.37826 646871 616USDEXXON MOBIL CORP 4.114% 01/03/2046850 000
0.09194 026194 277USDFIFtH tHIRD BANK/CINCINNAtI OH 2.25% 14/06/2021200 000
0.14309 141315 514USDFORD MOtOR CREDIt CO LLC 5.875% 02/08/2021299 000
2.044 546 6955 180 209USDGE CAPItAL INtERNAtIONAL FUNDING CO UNLIMItED CO 4.418%

15/11/2035
5 119 000

1.904 248 7264 256 641USDGENERAL MOtORS FINANCIAL CO INC FRN 13/04/20204 227 000
1.152 574 9772 582 733USDGENERAL MOtORS FINANCIAL CO INC FRN 15/01/20202 543 000
0.0491 96996 839USDGILEAD SCIENCES INC 4% 01/09/2036100 000
0.34750 587803 304USDGILEAD SCIENCES INC 4.8% 01/04/2044765 000
0.34750 912775 585USDGLAXOSMItHKLINE CAPItAL INC 6.375% 15/05/2038600 000
0.44987 852989 585USDGLAXOSMItHKLINE CAPItAL PLC FRN 14/05/2021985 000
0.07150 143150 395USDGLENCORE FUNDING LLC - 144A - FRN 15/01/2019150 000
0.13299 166299 563USDGLP CAPItAL LP / GLP FINANCING II INC 5.375% 15/04/2026300 000
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Bonds (continued)

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

1.353 029 9073 114 555USDGOLDMAN SACHS GROUP INC 6.75% 01/10/20372 593 000
0.31695 617716 540USDHALLIBURtON CO 5% 15/11/2045690 000
0.06135 484137 984USDHALLIBURtON CO 6.7% 15/09/2038113 000
0.15339 953344 061USDHALLIBURtON COMPANY 4.75% 01/08/2043350 000
0.0250 32650 379USDHCA INC 4.25% 15/10/201950 000
0.0372 87373 083USDHCA INC 4.5% 15/02/202775 000
0.25567 754562 715USDHCA INC 5.25% 15/04/2025556 000
0.08169 980169 285USDHCA INC 5.25% 15/06/2026167 000
0.05104 658106 487USDHCA INC 5.875% 15/03/2022100 000
0.0251 68051 756USDHCA INC 6.5% 15/02/202050 000
0.35791 699792 544USDHEWLEtt PACKARD ENtERPRISE CO FRN 15/10/2020790 000
0.28622 048656 788USDHOME DEPOt INC 5.875% 16/12/2036530 000
0.12279 388279 437USDHOME DEPOt INC FRN 05/06/2020279 000
0.34761 018762 436USDHSBC HOLDINGS PLC FRN 18/05/2021760 000
0.0247 64148 214USDHUGHES SAtELLItE SYStEMS CORP 5.25% 01/08/202650 000
0.18405 980411 980USDHUGHES SAtELLItE SYStEMS CORP 6.5% 15/06/2019400 000
0.20439 051439 058USDIBM CREDIt LLC FRN 20/01/2021438 000
0.28630 276645 003USDING BANK NV - REGS - 5.8% 25/09/2023600 000
0.23512 985513 059USDINtEL CORP FRN 11/05/2020513 000
0.08183 059182 740USDINtERCONtINENtALEXCHANGE GROUP INC 4% 15/10/2023180 000
0.09193 794193 914USDINtERNAtIONAL BUSINESS MACHINES CORP 2.5% 27/01/2022200 000
0.16347 723348 010USDINtERNAtIONAL BUSINESS MACHINES CORP 3.625% 12/02/2024350 000
0.0480 21680 827USDINVIStA FINANCE LLC 4.25% 15/10/201980 000
0.0248 30748 366USDIPALCO ENtERPRISES INC 3.7% 01/09/202450 000
0.521 160 3181 163 110USDJAPAN BANK FOR INtERNAtIONAL COOPERAtION 2.125% 01/06/20201 178 000
0.15344 094344 188USDJAPAN BANK FOR INtERNAtIONAL COOPERAtION/JAPAN 2.125%

21/07/2020
350 000

0.009 3429 827USDJOHNSON & JOHNSON 3.625% 03/03/203710 000
0.40884 170934 784USDJOHNSON & JOHNSON 3.7% 01/03/2046966 000
0.16352 683353 869USDKAISER FOUNDAtION HOSPItALS 4.15% 01/05/2047367 000
0.0499 10999 283USDKEYCORP 2.9% 15/09/2020100 000
0.24539 445546 516USDKINDER MORGAN INC/DE 5.55% 01/06/2045532 000
0.0499 09799 532USDKRAFt HEINZ FOODS CO 3.5% 06/06/2022100 000
0.461 028 2581 136 520USDKRAFt HEINZ FOODS CO 4.375% 01/06/20461 226 000
0.06142 632149 030USDKRAFt HEINZ FOODS CO 5% 15/07/2035150 000
0.06134 675134 776USDLANDESKREDItBANK BADEN-WUERttEMBERG FOERDERBANK 1.375%

21/07/2021
141 000

0.0250 18650 741USDLEIDOS HOLDINGS  4.45% 01/12/202050 000
0.24532 388530 481USDLOWE’S COS INC 4.05% 03/05/2047585 000
0.0482 84887 308USDLOWE’S COS INC 4.25% 15/09/204488 000
0.0124 99425 843USDLOWE’S COS INC 4.65% 15/04/204225 000
0.07154 063155 945USDMANULIFE FINANCIAL CORP 4.15% 04/03/2026155 000
0.003 9453 960USDMCDONALD’S CORP 3.35% 01/04/20234 000
0.0495 80097 772USDMCDONALD’S CORP 3.5% 01/03/2027100 000
0.0373 34074 721USDMCDONALD’S CORP 3.7% 30/01/202675 000

OCtOBER 31, 2018
Lyxor Index Fund

Lyxor Index Fund - Lyxor USD Liquid Investment Grade Corporate Bonds UCITS ETF

(continued)Schedule of Investments

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity



108the 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)

0.0250 43452 119USDMCDONALD’S CORP 4.7% 09/12/203550 000
0.34767 463807 313USDMCDONALD’S CORP 4.875% 09/12/2045765 000
0.0496 12394 800USDMEDNAX INC - 144A - 5.25% 01/12/202396 000
0.11250 643260 430USDMEDtRONIC INC 4.375% 15/03/2035250 000
0.902 010 6072 099 981USDMEDtRONIC INC 4.625% 15/03/20451 974 000
0.0492 45796 492USDMICROSOFt CORP 3.45% 08/08/2036100 000
0.0490 21293 461USDMICROSOFt CORP 3.5% 15/11/2042100 000
0.851 892 1192 005 676USDMICROSOFt CORP 3.7% 08/08/20462 050 000
0.43967 475968 314USDMItSUBISHI UFJ FINANCIAL GROUP INC FRN 25/07/2022964 000
0.20457 218458 065USDMIZUHO FINANCIAL GROUP INC FRN 11/09/2022455 000
0.581 297 9691 301 347USDMIZUHO FINANCIAL GROUP INC FRN 28/02/20221 288 000
0.26580 515597 558USDMOLSON COORS BREWING CO 3% 15/07/2026650 000
0.09196 737197 199USDMORGAN StANLEY FRN 16/06/2020195 000
0.35787 286824 957USDMPLX LP 4.5% 15/04/2038875 000
0.0251 65852 125USDMPt OPERAtING PARtNERSHIP LP / MPt FINANCE CORP 5% 15/10/202755 000
0.08180 491180 536USDNEW YORK LIFE GLOBAL FUNDING - 144A - FRN 24/10/2019180 000
0.13288 918302 800USDNEWELL BRANDS INC 4.2% 01/04/2026313 000
0.0499 07399 521USDNEWMONt MINING CORP 3.5% 15/03/2022100 000
0.0237 58038 166USDNGPL PIPECO LLC - 144A - 4.375% 15/08/202238 000
0.0113 02413 028USDNISSAN MOtOR ACCEPtANCE CORP - 144A - FRN 13/09/201913 000
0.22501 410501 538USDNISSAN MOtOR ACCEPtANCE CORP - REGS - FRN 13/01/2020500 000
0.541 197 4441 196 694USDNORDDEUtSCHE LANDESBANK GIROZENtRALE 2% 05/02/20191 200 000
0.0360 61460 443USDNORtHROP GRUMMAN CORP 2.55% 15/10/202263 000
0.0244 07745 739USDNORtHROP GRUMMAN CORP 3.85% 15/04/204550 000
0.451 016 2191 036 597USDNORtHROP GRUMMAN CORP 4.03% 15/10/20471 129 000
0.09198 494200 043USDNOVARtIS CAPItAL CORP 3.4% 06/05/2024200 000
0.09193 403198 321USDNXP BV / NXP FUNDING LLC - 144A - 3.875% 01/09/2022200 000
0.09199 436201 500USDNXP BV / NXP FUNDING LLC - 144A - 4.125% 01/06/2021200 000
0.18396 982402 776USDNXP BV / NXP FUNDING LLC - 144A - 4.625% 01/06/2023400 000
0.31697 405729 711USDPACIFIC GAS & ELECtRIC CO 6.05% 01/03/2034650 000
0.41924 353955 829USDPFIZER INC 7.2% 15/03/2039685 000
0.0373 28573 424USDPLAINS ALL AMERICAN PIPELINE LP / PAA FINANCE CORP 3.6% 01/11/202477 000
0.0362 07163 377USDPNC FINANCIAL SERVICES GROUP INC 3.15% 19/05/202766 000
0.0253 50053 913USDPNC FUNDING CORP 3.3% 08/03/202254 000
0.0249 16349 306USDQVC INC 4.375% 15/03/202350 000
0.0240 97341 364USDQVC INC 4.45% 15/02/202543 000
0.0498 69298 760USDQVC INC 4.85% 01/04/2024100 000
0.41916 750950 785USDRECKItt BENCKISER tREASURY SERVICES PLC 3% 26/06/20271 000 000
0.30662 350662 688USDROYAL BANK OF CANADA 2.15% 26/10/2020677 000
0.31693 990706 722USDROYAL BANK OF SCOtLAND GROUP PLC 3.875% 12/09/2023720 000
0.11256 011260 932USDSABINE PASS LIQUEFACtION LLC 5.625% 01/03/2025244 000
4.5710 203 00910 202 295USDSEMPRA ENERGY FRN 15/01/202110 200 000
1.012 249 4942 249 253USDSEMPRA ENERGY FRN 15/07/20192 249 000
0.0497 732101 178USDSHELL INtERNAtIONAL FINANCE BV 4.125% 11/05/2035100 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)

0.29656 315685 027USDSHELL INtERNAtIONAL FINANCE BV 4.375% 11/05/2045665 000
0.0375 85580 126USDSHELL INtERNAtIONAL FINANCE BV 4.55% 12/08/204375 000
0.22497 578538 169USDSIEMENS FINANCIERINGSMAAtSCHAPPIJ NV - REGS - 4.4% 27/05/2045500 000
0.34766 028839 949USDSOUtHERN CO 4.4% 01/07/2046830 000
0.0373 90975 939USDSPIRIt AIRLINES PASS tHROUGH tRUSt 2015-1A 4.1% 01/10/202990 000
0.30681 150692 871USDStANDARD CHARtERED PLC - REGS - 3.95% 11/01/2023698 000
0.0249 27150 500USDStANDARD INDUStRIES INC/NJ - 144A - 6% 15/10/202550 000
0.09195 707199 361USDStAtE StREEt CORP 3.55% 18/08/2025200 000
0.09199 931202 272USDStAtE StREEt CORP 3.7% 20/11/2023200 000
0.31701 650725 902USDSUNOCO LOGIStICS PARtNERS OPERAtIONS LP 5.4% 01/10/2047761 000
0.27599 714617 264USDtEACHERS INSURANCE & ANNUItY ASSOCIAtION OF AMERICA - REGS -

4.27% 15/05/2047
638 000

0.38849 794892 264USDtELEFONICA EMISIONES SAU 5.213% 08/03/2047910 000
0.0120 76820 960USDtIME WARNER ENtERtAINMENt CO LP 8.375% 15/03/202318 000
0.20440 923442 477USDtORONtO-DOMINION BANK 2.5% 18/01/2022453 000
0.22481 774482 327USDtORONtO-DOMINION BANK FRN 14/12/2020475 000
2.535 628 7725 629 991USDtORONtO-DOMINION BANK FRN 25/01/20215 635 000
4.419 846 6989 849 525USDtOYOtA MOtOR CREDIt CORP FRN 17/04/20209 832 000
0.23510 362510 597USDUBS AG/LONDON - REGS - FRN 28/05/2019510 000
0.09210 802211 178USDUBS GROUP FUNDING SWItZERLAND AG FRN 14/04/2021205 000
0.0234 93336 311USDUNION PACIFIC CORP 3.375% 01/02/203540 000
0.491 102 8821 198 198USDUNItED tECHNOLOGIES CORP 4.5% 01/06/20421 156 000
0.471 041 2721 103 383USDUNItEDHEALtH GROUP INC 4.75% 15/07/20451 014 000
0.27613 782647 995USDVODAFONE GROUP PLC 6.15% 27/02/2037580 000
0.09206 796207 191USDVODAFONE GROUP PLC FRN 16/01/2024207 000
0.17372 984374 041USDWALGREENS BOOtS ALLIANCE INC 3.8% 18/11/2024381 000
0.10222 375239 230USDWALMARt INC 3.625% 15/12/2047250 000
0.23519 818527 065USDWAL-MARt StORES INC 6.5% 15/08/2037407 000
0.14320 124327 213USDWARNER MEDIA LLC 3.8% 15/02/2027340 000
0.461 027 0301 030 954USDWELLS FARGO & CO FRN 11/02/20221 019 000
0.0235 38135 543USDWELLS FARGO & CO FRN 24/01/202335 000
0.002 0062 009USDWEStPAC BANKING CORP FRN 13/05/20192 000

58.59131 116 018134 305 047Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.0478 89078 878USDAFRICAN DEVELOPMENt BANK 1.875% 16/03/202080 000
1.874 182 5294 182 015USDEUROPEAN INVEStMENt BANK 1.625% 14/08/20204 282 000
0.35779 504780 751USDEXPORt DEVELOPMENt CANADA 1.5% 26/05/2021810 000
0.511 142 6721 142 402USDINtER-AMERICAN DEVELOPMENt BANK 1.875% 15/03/20211 173 000
0.0487 51487 507USDINtER-AMERICAN DEVELOPMENt BANK 1.875% 16/06/202089 000
3.718 305 1758 348 823USDINtERNAtIONAL BANK FOR RECONStRUCtION & DEVELOPMENt 2.5%

29/07/2025
8 663 000

24.8355 574 28153 093 266EURItALY BUONI POLIENNALI DEL tESORO FRN 15/05/202249 000 000
0.18401 343401 168USDKREDItANStALt FUER WIEDERAUFBAU 1.25% 30/09/2019407 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)

0.571 284 9841 284 432USDKREDItANStALt FUER WIEDERAUFBAU 1.5% 09/09/20191 299 000
0.12270 379270 622USDKREDItANStALt FUER WIEDERAUFBAU 1.625% 29/05/2020276 000
0.811 803 4891 802 215USDKREDItANStALt FUER WIEDERAUFBAU 1.75% 31/03/20201 833 000
1.282 870 8192 871 612USDKREDItANStALt FUER WIEDERAUFBAU 2.75% 08/09/20202 883 000
0.0250 27151 727USDPROVINCE OF MANItOBA CANADA 9.625% 01/12/201850 000
1.453 251 0453 253 499USDPROVINCE OF ONtARIO CANADA 2.55% 12/02/20213 295 000
1.252 787 6052 783 333USDUNItED StAtES tREASURY NOtE/BOND 1.5% 31/05/20192 804 200
0.14307 195323 243USDUNItED StAtES tREASURY NOtE/BOND 2% 15/11/2026333 200

37.1783 177 69580 755 493Total Supranationals, Governments and Local Public Authorities, Debt Instruments

215 060 540 214 293 713 95.76
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

215 060 540 214 293 713 95.76Total Investments
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37.17Governments 44.74United States of America

17.36Financial Services
24.83Italy14.08Banks

7.62Canada
5.58Gas, Water & Multiutilities 3.56Germany
3.17Health Care Equipment & Services 3.25United Kingdom
2.73Pharmaceuticals & Biotechnology 2.46Luxembourg
1.77Oil Equipment, Services & Distribution 2.03Ireland
1.59Oil & Gas Producers 1.89Japan
1.48Software & Computer Services 1.57Spain
1.32General Retailers 1.25Netherlands
1.21technology Hardware & Equipment 1.02Australia
0.97Food Producers 1.00France
0.73Life Insurance 0.30Bermuda
0.65Electricity 0.11Guernsey
0.65travel, Leisure & Catering 0.09Switzerland
0.57Mobile telecommunications 0.04Ivory Coast
0.55General Industrials 95.76
0.49Aerospace & Defense
0.48Alternative Energy
0.41Personal Goods
0.39Industrial Metals & Mining
0.35Electronic & Electrical Equipment
0.35Industrial transportation
0.32Nonequity Investment Instruments
0.26tobacco
0.21Fixed Line telecommunications
0.17Food & Drug Retailers
0.15Media
0.13Household Goods & Home Construction
0.11Leisure Goods
0.11Mining
0.09Industrial Engineering
0.07Real Estate Investment trusts
0.04Chemicals
0.03Nonlife Insurance
0.02Construction & Materials

95.76

Lyxor Index Fund
OCtOBER 31, 2018
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Bonds

0.04119 471120 896USDABBVIE INC 3.6% 14/05/2025125 000
0.06170 309171 651USDALtRIA GROUP INC 2.85% 09/08/2022175 000
0.0268 13263 249USDAMERICAN AIRLINES 2017-1 CLASS AA PASS tHROUGH tRUSt 3.65%

15/02/2029
70 000

0.852 440 0712 442 733USDAMERICAN EXPRESS CO FRN 01/08/20222 442 000
1.313 757 6003 762 894USDAPPLE INC FRN 11/05/20223 728 000
0.0396 546104 509USDARCONIC INC 5.95% 01/02/2037100 000
0.06185 584189 250USDASHtEAD CAPItAL INC - 144A - 4.375% 15/08/2027200 000
0.10294 801296 570USDAt&t INC 3.2% 01/03/2022300 000
0.611 742 7711 745 255USDAt&t INC FRN 01/06/20211 731 000
3.449 863 5229 880 634USDAt&t INC FRN 12/06/20249 835 000
3.5910 281 72710 285 648USDBANK OF MONtREAL FRN 15/06/202010 245 000
2.838 125 6468 139 891USDBARCLAYS PLC FRN 10/01/20238 003 000
1.865 330 3125 343 449USDBARCLAYS PLC FRN 16/05/20245 373 000
0.822 347 2272 361 515USDBAYER US FINANCE II LLC FRN 15/12/20232 350 000
0.006 5876 645USDBECtON DICKINSON AND CO 3.7% 06/06/20277 000
1.012 901 7042 906 550USDBECtON DICKINSON AND CO FRN 06/06/20222 885 000
0.0382 29483 116USDBNP PARIBAS SA 3.25% 03/03/202384 000
0.381 099 4851 100 366USDBP CAPItAL MARKEtS PLC FRN 16/09/20211 081 000
0.22643 765643 638USDCANADIAN IMPERIAL BANK OF COMMERCE FRN 05/10/2020643 000
0.15435 673438 416USDCAPItAL ONE FINANCIAL CORP FRN 09/03/2022434 000
0.04114 072114 097USDCAtERPILLAR FINANCIAL SERVICES CORP FRN 15/03/2021114 000
0.05141 416142 863USDCHEVRON CORP 2.954% 16/05/2026150 000
0.371 055 0741 055 521USDCHEVRON CORP FRN 03/03/20201 053 000
0.05151 975160 630USDCONtINENtAL RESOURCES INC/OK 4.9% 01/06/2044162 000
0.972 784 1012 785 588USDCREDIt AGRICOLE FRN 24/04/20232 780 000
1.745 005 8005 008 424USDCREDIt AGRICOLE SA/LONDON - 144A - FRN 24/04/20235 000 000
1.022 923 4032 929 148USDCVS HEALtH CORP FRN 09/03/20212 905 000
0.11318 904319 649USDDAIMLER FINANCE NORtH AMERICA LLC FRN 22/02/2021319 000
2.547 305 9637 316 375USDDOLLAR tREE INC FRN 17/04/20207 306 000
0.25715 921716 419USDDXC tECHNOLOGY CO FRN 01/03/2021716 000
0.03100 026101 571USDEMERA INC - 16-A - FRN 15/06/207696 000
0.20573 559573 536USDENBRIDGE INC FRN 15/07/2077644 000
0.05140 901142 941USDENtERGY LOUISIANA LLC 3.25% 01/04/2028149 000
0.07191 342192 942USDFORD MOtOR CREDIt CO LLC 3.339% 28/03/2022200 000
0.21592 380597 675USDFORD MOtOR CREDIt CO LLC FRN 05/04/2021600 000
2.376 801 5976 860 988USDFORD MOtOR CREDIt CO LLC FRN 28/03/20226 866 000
0.702 005 2542 007 648USDGENERAL MOtORS FINANCIAL CO INC FRN 13/04/20201 995 000
0.07197 661188 241USDHCA INC 5.5% 15/06/2047200 000
0.0115 56515 583USDHOME DEPOt INC 2% 01/04/202116 000
0.461 318 8311 319 169USDHOME DEPOt INC FRN 05/06/20201 317 000
2.096 001 0316 010 500USDHSBC HOLDINGS PLC FRN 18/05/20215 993 000
2.306 613 8026 615 916USDINtEL CORP FRN 11/05/20206 614 000
0.0398 648100 105USDINtERNAtIONAL BUSINESS MACHINES CORP 3.375% 01/08/2023100 000
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Bonds (continued)

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

0.09256 940256 779USDJAPAN BANK FOR INtERNAtIONAL COOPERAtION 1.75% 13/11/2018257 000
1.063 051 1013 042 721USDJAPAN BANK FOR INtERNAtIONAL COOPERAtION 2.375% 16/11/20223 168 000
0.009 8249 859USDJOHNSON CONtROLS INtERNAtIONAL PLC FRN 02/07/202410 000
0.11317 786317 989USDKOMMUNALBANKEN AS 1.625% 10/02/2021328 000
0.972 777 6922 781 333USDKRAFt HEINZ FOODS CO FRN 10/02/20212 775 000
0.07193 296194 057USDMCDONALD’S CORP 3.35% 01/04/2023196 000
0.0397 27897 947USDMERCK & CO INC 2.8% 18/05/2023100 000
0.0126 15926 765USDMItSUBISHI UFJ FINANCIAL GROUP INC 3.287% 25/07/202728 000
0.742 117 6072 119 442USDMItSUBISHI UFJ FINANCIAL GROUP INC FRN 25/07/20222 110 000
1.634 679 7034 688 371USDMIZUHO FINANCIAL GROUP INC FRN 11/09/20224 657 000
0.14397 597395 450USDQUALCOMM INC 3.25% 20/05/2027429 000
0.0116 19916 352USDQVC INC 4.45% 15/02/202517 000
0.0396 91999 584USDQWESt CORP 6.875% 15/09/2033100 000
0.07206 368208 066USDREGENCY ENERGY PARtNERS LP / REGENCY ENERGY FINANC 5.75%

01/09/2020
200 000

0.0258 10458 108USDROYAL BANK OF CANADA FRN 22/07/202058 000
0.792 273 6712 274 754USDSEMPRA ENERGY FRN 15/01/20212 273 000
0.661 907 4201 907 755USDSEMPRA ENERGY FRN 15/07/20191 907 000
2.025 799 5795 805 200USDSYNCHRONY BANK FRN 30/03/20205 801 000
1.865 348 9855 351 555USDtOYOtA MOtOR CREDIt CORP FRN 17/04/20205 341 000
0.14400 402400 415USDUBS AG/LONDON - REGS - FRN 08/06/2020399 000
0.0393 41894 201USDVERIZON COMMUNICAtIONS INC FRN 15/05/202593 000
0.0250 14152 437USDVIACOM INC 5.85% 01/09/204350 000
0.13366 423370 435USDVISA INC 3.15% 14/12/2025381 000
1.293 694 3573 709 760USDVODAFONE GROUP PLC FRN 16/01/20243 698 000
0.0253 57158 190USDVOYA FINANCIAL INC 5.7% 15/07/204350 000
0.32917 679920 462USDVULCAN MAtERIALS CO FRN 01/03/2021917 000
3.5510 195 71310 223 635USDWELLS FARGO & CO FRN 11/02/202210 116 000
0.29823 875826 231USDWELLS FARGO & CO FRN 24/01/2023815 000

49.24141 388 260141 670 257Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.09263 404262 983USDASIAN DEVELOPMENt BANK 1% 16/08/2019267 000
0.07198 775199 232USDASIAN DEVELOPMENt BANK 1.75% 13/09/2022209 000
0.371 074 6951 074 274USDEUROPEAN INVEStMENt BANK 1.625% 15/12/20201 106 000
1.965 619 2395 616 381USDEUROPEAN INVEStMENt BANK 1.625% 16/03/20205 717 000
1.594 567 2534 568 067USDEUROPEAN INVEStMENt BANK 1.75% 15/05/20204 650 000

13.1137 615 91236 791 573EURFRENCH REPUBLIC GOVERNMENt BOND OAt FRN 25/07/202429 000 000
3.9811 422 82411 420 193USDINtER-AMERICAN DEVELOPMENt BANK 1.875% 15/03/202111 726 000
9.7327 932 29728 004 741EURKINGDOM OF BELGIUM GOVERNMENt BOND 0.5% 22/10/202424 250 000
0.06185 387185 306USDKREDItANStALt FUER WIEDERAUFBAU 1.25% 30/09/2019188 000
1.534 392 1304 389 027USDKREDItANStALt FUER WIEDERAUFBAU 1.75% 31/03/20204 464 000
1.313 771 9963 773 037USDKREDItANStALt FUER WIEDERAUFBAU 2.75% 08/09/20203 788 000
0.00996996USDKREDItANStALt FUER WIEDERAUFBAU 2.75% 15/07/20201 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)

0.23647 249647 738USDPROVINCE OF ONtARIO CANADA 2.55% 12/02/2021656 000
0.05140 378142 449USDUNItED StAtES tREASURY INFLAtION INDEXED BONDS FRN 15/01/2027142 600
3.269 359 9309 597 439USDUNItED StAtES tREASURY INFLAtION INDEXED BONDS FRN 15/01/20289 671 400
8.0923 238 27823 584 838USDUNItED StAtES tREASURY INFLAtION INDEXED BONDS FRN 15/07/202623 690 400
1.303 727 2493 790 805USDUNItED StAtES tREASURY INFLAtION INDEXED BONDS FRN 15/07/20273 835 000
0.0134 68734 653USDUNItED StAtES tREASURY NOtE/BOND 1.625% 30/06/201934 900
0.005 0625 162USDUNItED StAtES tREASURY NOtE/BOND 2.5% 15/02/20466 000
0.391 127 3641 186 047USDUNItED StAtES tREASURY NOtE/BOND 2.875% 15/11/20461 239 500

47.13135 325 105135 274 941Total Supranationals, Governments and Local Public Authorities, Debt Instruments

276 945 198 276 713 365 96.37
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

276 945 198 276 713 365 96.37Total Investments
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47.13Governments 47.29United States of America
20.71Banks 13.13France

7.66Financial Services 11.30United Kingdom
4.21Fixed Line telecommunications 9.73Belgium
3.75technology Hardware & Equipment 4.29Canada
3.01General Retailers 3.92Luxembourg
2.13General Industrials 3.53Japan
1.46Gas, Water & Multiutilities 2.91Germany
1.29Mobile telecommunications 0.16Philippines
1.08Health Care Equipment & Services 0.11Norway
1.02Food & Drug Retailers 96.37
0.97Food Producers
0.47Oil & Gas Producers
0.32Construction & Materials
0.28Software & Computer Services
0.20Oil Equipment, Services & Distribution
0.16travel, Leisure & Catering
0.14Nonequity Investment Instruments
0.11Industrial Engineering
0.08Electricity
0.08Pharmaceuticals & Biotechnology
0.06tobacco
0.03Industrial Metals & Mining
0.02Media

96.37

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

Bonds

0.0023 92024 044USDABBVIE INC 2.85% 14/05/202325 000
0.0297 80698 298USDABBVIE INC 3.2% 06/11/2022100 000
0.08391 866396 540USDABBVIE INC 3.6% 14/05/2025410 000
0.04176 504175 589USDACtAVIS FUNDING SCS 3.85% 15/06/2024180 000
0.04190 398190 369USDALLERGAN FUNDING SCS 2.45% 15/06/2019191 000
0.02115 601117 433USDALPHABEt INC 1.998% 15/08/2026130 000
0.14681 236686 606USDALtRIA GROUP INC 2.85% 09/08/2022700 000
0.0294 19396 546USDAMAZON.COM INC 3.15% 22/08/2027100 000
0.0295 81297 416USDAMERICAN INtERNAtIONAL GROUP INC 3.9% 01/04/2026100 000
0.0149 03549 461USDANALOG DEVICES INC 3.9% 15/12/202550 000
0.008 5498 617USDAPACHE CORP 2.625% 15/01/20239 000
0.0298 27798 302USDAPPLE INC 1.8% 11/05/2020100 000
0.0294 27494 994USDAPPLIED MAtERIALS INC 4.3% 15/06/202192 000
0.009951 004USDARCONIC INC 5.9% 01/02/20271 000
0.0295 56495 900USDAStRAZENECA PLC 2.375% 12/06/2022100 000
0.0173 56073 746USDAStRAZENECA PLC 2.375% 16/11/202075 000
0.0168 75770 473USDAStRAZENECA PLC 3.125% 12/06/202775 000
0.0295 28796 925USDAStRAZENECA PLC 3.375% 16/11/2025100 000
0.0023 45323 752USDAt&t INC 4.45% 15/05/202123 000
3.3016 153 09816 176 121USDAt&t INC FRN 01/06/202116 044 000
0.07361 573362 009USDBANK OF MONtREAL FRN 12/12/2019360 000
0.0295 87096 996USDBAt CAPItAL CORP 2.764% 15/08/2022100 000
0.06285 374286 885USDBAYER US FINANCE II LLC - 144A - FRN 15/12/2023286 000
0.07355 580357 821USDBAYER US FINANCE II LLC FRN 15/12/2023356 000
0.04195 677197 513USDBOStON SCIENtIFIC CORP 4% 01/03/2028200 000
0.462 241 6872 244 470USDBP CAPItAL MARKEtS PLC FRN 16/09/20212 204 000
0.0295 58596 638USDCARDINAL HEALtH INC 3.5% 15/11/2024100 000
0.0297 17897 944USDCELGENE CORP 3.25% 20/02/2023100 000
0.0129 71329 968USDCELGENE CORP 3.55% 15/08/202230 000
0.02101 298102 003USDCHARtER COMMUNICAtIONS OPERAtING LLC / CHARtER

COMMUNICAtIONS OPERAtING CAPItAL 4.464% 23/07/2022
100 000

0.02100 604100 771USDCHARtER COMMUNICAtIONS OPERAtING LLC / CHARtER
COMMUNICAtIONS OPERAtING CAPItAL FRN 01/02/2024

99 000

0.0297 16097 490USDCHEVRON CORP 2.1% 16/05/2021100 000
0.02113 774114 083USDCHEVRON CORP 2.427% 24/06/2020115 000
0.07348 825352 395USDCHEVRON CORP 2.954% 16/05/2026370 000
0.0152 23552 612USDCHEVRON CORP 3.191% 24/06/202353 000
0.005 8445 897USDCHEVRON CORP 3.326% 17/11/20256 000
0.0018 13218 316USDCIGNA CORP 4% 15/02/202218 000
0.04205 136207 032USDCIGNA CORP 5.125% 15/06/2020200 000
0.006 9336 953USDCISCO SYStEMS INC 2.45% 15/06/20207 000
0.07360 886360 319USDCItIZENS BANK NA/PROVIDENCE RI FRN 26/05/2022360 000
0.02101 057101 515USDCNH INDUStRIAL NV 4.5% 15/08/2023100 000
0.0021 03221 193USDCOCA-COLA CO 3.15% 15/11/202021 000
0.0129 68529 841USDCOCA-COLA CO 3.2% 01/11/202330 000

OCtOBER 31, 2018
Lyxor Index Fund

Schedule of Investments

Lyxor Index Fund - Lyxor $ Floating Rate Note UCITS ETF

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity



117the 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)

0.06316 340316 714USDCOMMONWEALtH BANK OF AUStRALIA FRN 07/11/2019315 000
0.0296 29796 811USDCONStELLAtION BRANDS INC 2.7% 09/05/2022100 000
0.12569 586570 876USDCVS HEALtH CORP FRN 09/03/2021566 000
0.20993 220993 950USDDEUtSCHE BANK AG/NEW YORK NY FRN 22/01/20211 005 000
0.10472 334484 670USDDOW CHEMICAL CO 8.55% 15/05/2019459 000
0.04191 715192 389USDEBAY INC 2.75% 30/01/2023200 000
0.09436 515465 490USDENEL FINANCE INtERNAtIONAL NV - REGS - 3.625% 25/05/2027500 000
0.0298 24299 234USDEPR PROPERtIES 4.5% 01/04/2025100 000
0.0147 84748 915USDEXXON MOBIL CORP 3.043% 01/03/202650 000
0.0149 29749 812USDEXXON MOBIL CORP 3.176% 15/03/202450 000
0.04182 412185 454USDFIDELItY NAtIONAL INFORMAtION SERVICES INC 3% 15/08/2026200 000
0.0130 96231 006USDFORtIVE CORP 2.35% 15/06/202132 000
0.04185 723186 508USDFORtIVE CORP 3.15% 15/06/2026200 000
1.638 026 0518 055 601USDGOLDMAN SACHS GROUP INC FRN 05/06/20237 965 000
0.291 413 3981 415 414USDING BANK NV - REGS - FRN 15/08/20211 400 000
0.221 090 7431 090 061USDJAPAN BANK FOR INtERNAtIONAL COOPERAtION 1.75% 13/11/20181 091 000
0.0147 64348 011USDJOHNSON & JOHNSON 2.625% 15/01/202550 000
0.0019 44419 850USDKINDER MORGAN INC/DE 4.3% 01/03/202820 000
0.04197 046197 010USDKROGER CO 1.5% 30/09/2019200 000
0.0170 55670 512USDLOWE’S COS INC 3.1% 03/05/202775 000
0.03127 207127 152USDMACQUARIE GROUP LtD FRN 27/03/2024126 000
0.04206 427208 671USDMARAtHON PEtROLEUM CORP 5.125% 01/03/2021200 000
0.0293 90494 449USDMICROSOFt CORP 2% 08/08/2023100 000
0.0291 31492 548USDMICROSOFt CORP 2.4% 08/08/2026100 000
1.979 673 7759 675 175USDMItSUBISHI UFJ FINANCIAL GROUP INC FRN 26/07/20239 651 000
0.0130 50730 670USDNEWMONt MINING CORP 5.125% 01/10/201930 000
0.0296 821100 122USDNGPL PIPECO LLC - 144A - 4.875% 15/08/2027100 000
0.0297 95598 943USDNORtHROP GRUMMAN CORP 3.25% 01/08/2023100 000
0.0020 37020 519USDNUCOR CORP 4.125% 15/09/202220 000
0.04193 877194 250USDNVIDIA CORP 2.2% 16/09/2021200 000
0.04196 461198 554USDORACLE CORP 2.95% 15/05/2025207 000
0.0164 68565 833USDPHILIP MORRIS INtERNAtIONAL INC 2.75% 25/02/202670 000
0.001 8811 918USDPNC FINANCIAL SERVICES GROUP INC 3.15% 19/05/20272 000
0.0015 85215 974USDPNC FUNDING CORP 3.3% 08/03/202216 000
0.05254 058253 930USDRECKItt BENCKISER tREASURY SERVICES PLC FRN 24/06/2022254 000
0.04202 493203 143USDROGERS COMMUNICAtIONS INC 4.1% 01/10/2023200 000
0.773 776 7863 777 030USDROYAL BANK OF CANADA FRN 22/07/20203 770 000
0.04197 929198 129USDSALESFORCE.COM INC 3.25% 11/04/2023200 000
0.04195 362196 867USDSALESFORCE.COM INC 3.7% 11/04/2028200 000
0.331 610 9921 613 479USDSANtANDER UK PLC FRN 01/06/20211 604 000
0.08394 198395 282USDSEMPRA ENERGY 2.85% 15/11/2020400 000
0.04193 503194 524USDSOUtHERN CO 2.35% 01/07/2021200 000
0.04195 240197 225USDStARBUCKS CORP 3.1% 01/03/2023200 000
0.04179 702185 176USDStARBUCKS CORP 3.5% 01/03/2028190 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)

0.04201 222203 531USDStARBUCKS CORP 3.85% 01/10/2023200 000
0.04194 985197 093USDSYSCO CORP 3.75% 01/10/2025200 000
0.03148 228148 788USDtIME WARNER INC 3.4% 15/06/2022150 000
0.0296 30896 075USDtYSON FOODS INC 2.25% 23/08/2021100 000
0.04200 703200 805USDUBS AG/LONDON - REGS - FRN 08/06/2020200 000
0.0286 89488 076USDUNItED AIRLINES 2015-1 CLASS AA PASS tHROUGH tRUSt 3.45%

01/12/2027
100 000

0.006 0126 011USDUNItED tECHNOLOGIES CORP FRN 16/08/20216 000
0.06293 916295 608USDVERIZON COMMUNICAtIONS INC 2.946% 15/03/2022300 000
0.0138 80039 397USDVIRGINIA ELECtRIC & POWER CO 3.5% 15/03/202740 000
0.05231 771232 738USDVODAFONE GROUP PLC FRN 16/01/2024232 000
0.0148 55348 719USDWALt DISNEY CO 2.45% 04/03/202250 000
0.04187 993187 017USDWAStE MANAGEMENt INC 3.15% 15/11/2027200 000
0.06296 871296 690USDWEStPAC BANKING CORP 1.6% 19/08/2019300 000
0.03148 440148 639USDWEStPAC BANKING CORP FRN 13/05/2019148 000
0.03148 272148 849USDWILLIAMS COS INC 3.6% 15/03/2022150 000
0.04195 213195 649USDXCEL ENERGY INC 2.4% 15/03/2021200 000
0.04204 819207 786USDZOEtIS INC 4.5% 13/11/2025200 000

12.0759 324 69359 512 122Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.261 258 7281 258 404USDAFRICAN DEVELOPMENt BANK 1.25% 26/07/20211 321 000
0.06271 656270 851USDAFRICAN DEVELOPMENt BANK 1.375% 17/12/2018272 000
0.17819 010818 910USDAFRICAN DEVELOPMENt BANK 2.375% 23/09/2021835 000
0.04190 555190 577USDAFRICAN DEVELOPMENt BANK FRN 15/06/2020190 000
0.13644 314643 771USDASIAN DEVELOPMENt BANK 1.375% 23/03/2020658 000
0.05258 204258 073USDASIAN DEVELOPMENt BANK 1.75% 21/03/2019259 000
0.03124 389124 054USDASIAN DEVELOPMENt BANK 1.875% 10/08/2022130 000
0.15713 730713 537USDASIAN DEVELOPMENt BANK 1.875% 12/04/2019716 000
0.0279 76279 853USDASIAN DEVELOPMENt BANK 2.125% 19/03/202585 000
0.452 229 2932 223 965USDASIAN DEVELOPMENt BANK 2.75% 17/03/20232 263 000
0.0020 00020 001USDASIAN DEVELOPMENt BANK FRN 25/06/201920 000
0.341 649 0651 651 268USDDEVELOPMENt BANK OF JAPAN INC - REGS - 1.625% 01/09/20211 728 000
0.0140 39340 701USDEUROPEAN BANK FOR RECONStRUCtION & DEVELOPMENt 1.875%

23/02/2022
42 000

0.10512 803512 529USDEUROPEAN INVEStMENt BANK 1.875% 10/02/2025555 000
1.135 557 8645 557 388USDEUROPEAN INVEStMENt BANK 1.875% 15/10/20195 608 000
1.386 771 4076 757 245USDEUROPEAN INVEStMENt BANK 2.125% 13/04/20267 300 000
1.316 422 1146 418 782USDEUROPEAN INVEStMENt BANK 2.125% 15/10/20216 597 000
1.025 024 6025 023 202USDEUROPEAN INVEStMENt BANK 2.25% 15/08/20225 185 000
1.617 933 0887 930 037USDEUROPEAN INVEStMENt BANK 2.375% 15/06/20228 136 000
0.08410 509408 470USDEUROPEAN INVEStMENt BANK 2.375% 24/05/2027440 000
0.412 037 9492 037 092USDEXPORt DEVELOPMENt CANADA 1.625% 03/12/20192 065 000
0.03131 070130 992USDINtER-AMERICAN DEVELOPMENt BANK 1.25% 15/10/2019133 000
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Supranationals, Governments and Local Public Authorities, Debt Instruments (continued)

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

1.105 425 0145 433 588USDINtER-AMERICAN DEVELOPMENt BANK 1.875% 15/03/20215 569 000
0.04211 382213 626USDINtER-AMERICAN DEVELOPMENt BANK 2% 02/06/2026230 000
0.04193 206192 889USDINtER-AMERICAN DEVELOPMENt BANK 2.625% 19/04/2021195 000
0.02102 292104 490USDINtER-AMERICAN DEVELOPMENt BANK 7% 15/06/202585 000
0.12582 006582 047USDINtER-AMERICAN DEVELOPMENt BANK FRN 26/11/2018582 000
0.03167 960167 835USDINtERNAtIONAL BANK FOR RECONStRUCtION & DEVELOPMENt 1.125%

27/11/2019
171 000

1.416 953 6386 951 635USDINtERNAtIONAL BANK FOR RECONStRUCtION & DEVELOPMENt 1.25%
26/07/2019

7 027 000

0.994 867 1564 865 366USDINtERNAtIONAL BANK FOR RECONStRUCtION & DEVELOPMENt 1.375%
30/03/2020

4 971 000

0.824 017 5174 017 801USDINtERNAtIONAL BANK FOR RECONStRUCtION & DEVELOPMENt 1.875%
07/10/2019

4 052 000

0.03158 725159 795USDINtERNAtIONAL BANK FOR RECONStRUCtION & DEVELOPMENt 2.125%
13/02/2023

165 000

2.8814 139 79314 168 240USDINtERNAtIONAL BANK FOR RECONStRUCtION & DEVELOPMENt 2.5%
29/07/2025

14 749 000

0.03162 304162 310USDINtERNAtIONAL BANK FOR RECONStRUCtION & DEVELOPMENt FRN
13/10/2020

162 000

0.12574 954574 565USDINtERNAtIONAL FINANCE CORP 1.75% 16/09/2019580 000
1.678 202 3118 192 202USDINtERNAtIONAL FINANCE CORP 2.875% 31/07/20238 286 000
0.452 205 0402 204 996USDKREDItANStALt FUER WIEDERAUFBAU 1.125% 16/11/20182 206 000

10.3550 913 32950 892 004USDKREDItANStALt FUER WIEDERAUFBAU 1.25% 30/09/201951 631 000
6.4931 970 27831 958 629USDKREDItANStALt FUER WIEDERAUFBAU 1.5% 09/09/201932 319 000
1.617 934 8597 935 478USDKREDItANStALt FUER WIEDERAUFBAU 1.5% 15/06/20218 254 000
3.2716 072 87116 071 685USDKREDItANStALt FUER WIEDERAUFBAU 1.625% 29/05/202016 407 000
1.226 019 5006 015 248USDKREDItANStALt FUER WIEDERAUFBAU 1.75% 31/03/20206 118 000
4.8223 679 45423 632 360USDKREDItANStALt FUER WIEDERAUFBAU 2.125% 15/06/202224 503 000
0.09431 171431 290USDKREDItANStALt FUER WIEDERAUFBAU 2.75% 08/09/2020433 000
0.13655 564663 988USDPROVINCE OF ALBERtA CANADA 3.3% 15/03/2028671 000
0.04201 279201 431USDPROVINCE OF ONtARIO CANADA 2.55% 12/02/2021204 000
0.944 615 8394 708 608USDUNItED StAtES tREASURY INFLAtION INDEXED BONDS FRN 15/01/20264 492 700
4.5222 223 57522 610 236USDUNItED StAtES tREASURY INFLAtION INDEXED BONDS FRN 15/01/202722 575 700
1.798 792 2439 018 121USDUNItED StAtES tREASURY INFLAtION INDEXED BONDS FRN 15/01/20289 085 000
3.7718 516 05218 832 145USDUNItED StAtES tREASURY INFLAtION INDEXED BONDS FRN 15/07/202719 051 700
2.6713 109 58413 398 936USDUNItED StAtES tREASURY INFLAtION INDEXED BONDS FRN 15/07/202813 448 800
1.818 879 0808 850 869USDUNItED StAtES tREASURY NOtE/BOND 0.875% 15/06/20198 971 600
0.221 060 4281 059 023USDUNItED StAtES tREASURY NOtE/BOND 0.875% 31/07/20191 074 000
1.969 617 3369 608 374USDUNItED StAtES tREASURY NOtE/BOND 1.375% 15/12/20199 763 600
0.09437 423437 725USDUNItED StAtES tREASURY NOtE/BOND 1.375% 31/05/2020447 500
0.002 9822 978USDUNItED StAtES tREASURY NOtE/BOND 1.5% 31/05/20193 000
0.0016 84616 868USDUNItED StAtES tREASURY NOtE/BOND 1.5% 31/05/202017 200
0.221 099 4371 099 066USDUNItED StAtES tREASURY NOtE/BOND 1.625% 30/06/20191 106 200
0.02110 579110 775USDUNItED StAtES tREASURY NOtE/BOND 1.625% 30/06/2020112 800
0.442 173 3512 173 180USDUNItED StAtES tREASURY NOtE/BOND 1.625% 31/07/20192 189 300
0.0275 97576 140USDUNItED StAtES tREASURY NOtE/BOND 1.625% 31/07/202077 600
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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)

0.944 614 9634 624 747USDUNItED StAtES tREASURY NOtE/BOND 1.75% 31/12/20204 726 100
1.025 000 3525 040 923USDUNItED StAtES tREASURY NOtE/BOND 2% 31/05/20245 272 200
0.241 175 9831 179 316USDUNItED StAtES tREASURY NOtE/BOND 2% 31/07/20201 193 300
1.055 174 0005 211 274USDUNItED StAtES tREASURY NOtE/BOND 2.125% 30/11/20235 390 900
1.035 077 4065 116 051USDUNItED StAtES tREASURY NOtE/BOND 2.25% 31/12/20235 262 200
1.266 216 5936 283 667USDUNItED StAtES tREASURY NOtE/BOND 2.25% 31/12/20246 504 200
9.9148 756 09451 236 382USDUNItED StAtES tREASURY NOtE/BOND 2.5% 15/02/204657 795 700
1.768 635 6408 752 567USDUNItED StAtES tREASURY NOtE/BOND 2.875% 31/05/20258 727 000
0.512 494 8722 502 611USDUNItED StAtES tREASURY NOtE/BOND 3.625% 15/08/20192 476 300
0.06307 386309 702USDUNItED StAtES tREASURY NOtE/BOND 3.75% 15/11/2018307 200
0.05226 184229 995USDUNItED StAtES tREASURY NOtE/BOND 6.875% 15/08/2025183 400
0.0149 67950 785USDUNItED StAtES tREASURY NOtE/BOND 7.625% 15/11/202242 200
0.10488 355492 890USDUNItED StAtES tREASURY NOtE/BOND 8.125% 15/08/2019468 200
1.115 441 0095 487 224USDUS tREASURY NOtES 2% 30/06/20245 743 200

84.07413 331 354417 384 378Total Supranationals, Governments and Local Public Authorities, Debt Instruments

476 896 500 472 656 047 96.14
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

476 896 500 472 656 047 96.14Total Investments
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84.07Governments 54.18United States of America
4.08Banks 28.32Germany
3.35Fixed Line telecommunications 6.71Luxembourg
2.41Financial Services 2.53Japan
0.25Pharmaceuticals & Biotechnology 1.47Canada
0.22Food & Drug Retailers 1.00United Kingdom
0.19Oil & Gas Producers 0.83Philippines
0.18Software & Computer Services 0.52Ivory Coast
0.15tobacco 0.40Netherlands
0.13travel, Leisure & Catering 0.18Australia
0.10Chemicals 96.14
0.09Electricity
0.09Health Care Equipment & Services
0.09Mobile telecommunications
0.09technology Hardware & Equipment
0.08Gas, Water & Multiutilities
0.08Support Services
0.07General Retailers
0.05Oil Equipment, Services & Distribution
0.05Personal Goods
0.04Electronic & Electrical Equipment
0.04General Industrials
0.04Leisure Goods
0.04Media
0.04Nonequity Investment Instruments
0.03Beverages
0.02Food Producers
0.02Industrial Engineering
0.02Life Insurance
0.02Real Estate Investment trusts
0.01Mining

96.14

Lyxor Index Fund
OCtOBER 31, 2018

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor $ Floating Rate Note UCITS ETF

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

Supranationals, Governments and Local Public Authorities, Debt Instruments

5.173 732 2003 755 015EURBUONI POLIENNALI DEL tESORO 0.05% 15/04/20213 876 000
5.313 833 7643 855 319EURItALY BUONI POLIENNALI DEL tESORO 0.2% 15/10/20203 916 000
5.463 943 1433 954 809EURItALY BUONI POLIENNALI DEL tESORO 0.35% 15/06/20203 987 000
5.884 242 7114 266 744EURItALY BUONI POLIENNALI DEL tESORO 0.45% 01/06/20214 371 000
5.073 658 6243 687 685EURItALY BUONI POLIENNALI DEL tESORO 0.65% 01/11/20203 707 000
5.543 997 5084 017 517EURItALY BUONI POLIENNALI DEL tESORO 0.7% 01/05/20204 018 000
5.403 898 5513 915 910EURItALY BUONI POLIENNALI DEL tESORO 1.05% 01/12/20193 883 000
8.856 389 7646 535 928EURItALY BUONI POLIENNALI DEL tESORO 3.75% 01/03/20216 091 000
6.704 838 7404 966 687EURItALY BUONI POLIENNALI DEL tESORO 3.75% 01/05/20214 618 000

10.267 404 8277 549 750EURItALY BUONI POLIENNALI DEL tESORO 3.75% 01/08/20217 065 000
9.086 552 1136 705 193EURItALY BUONI POLIENNALI DEL tESORO 4% 01/09/20206 255 000
8.826 367 9836 499 095EURItALY BUONI POLIENNALI DEL tESORO 4.25% 01/03/20206 107 000
8.496 130 8136 264 814EURItALY BUONI POLIENNALI DEL tESORO 4.5% 01/02/20205 876 000
9.356 747 2826 764 160EURItALY BUONI POLIENNALI DEL tESORO 4.75% 01/09/20216 271 000

99.3871 738 02372 738 626Total Supranationals, Governments and Local Public Authorities, Debt Instruments

72 738 626 71 738 023 99.38
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

72 738 626 71 738 023 99.38Total Investments
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99.38Governments 99.38Italy

99.38 99.38

Lyxor Index Fund
OCtOBER 31, 2018

Economic and Geographical Classification of Investments

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

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

Supranationals, Governments and Local Public Authorities, Debt Instruments

12.4411 969 53612 527 591EURItALY BUONI POLIENNALI DEL tESORO 1.25% 01/12/202613 674 000
13.5713 062 43713 638 147EURItALY BUONI POLIENNALI DEL tESORO 2% 01/02/202814 448 000
13.8013 277 78813 984 387EURItALY BUONI POLIENNALI DEL tESORO 2.05% 01/08/202714 551 000
12.6412 165 09812 816 104EURItALY BUONI POLIENNALI DEL tESORO 2.2% 01/06/202713 133 000
20.0719 311 31320 827 446EURItALY BUONI POLIENNALI DEL tESORO 5.75% 01/02/203315 738 000
26.2225 236 22426 823 861EURItALY BUONI POLIENNALI DEL tESORO 6.5% 01/11/202720 287 170

98.7495 022 396100 617 536Total Supranationals, Governments and Local Public Authorities, Debt Instruments

100 617 536 95 022 396 98.74
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

100 617 536 95 022 396 98.74Total Investments
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98.74Governments 98.74Italy

98.74 98.74

Lyxor Index Fund
OCtOBER 31, 2018

Economic and Geographical Classification of Investments

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

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

Shares

0.0517 43227 318EUR1&1 DRILLISCH AG442
0.37126 838139 227EURACCOR SA3 138
1.90653 328614 638EURADIDAS AG - REG - REG3 141
0.46158 935180 021EURAENA SME SA1 126
0.0932 26532 088USDAERCAP HOLDINGS NV730
0.2791 52676 714EURAEROPORtS DE PARIS495
2.23765 371695 946EURAIR LIQUIDE SA7 153
2.76949 058761 583EURAIRBUS SE9 713
0.91313 090329 210EURAKZO NOBEL NV - CVA4 215
0.29100 29783 910EURALStOM SA2 595
1.52521 109414 521EURAMADEUS It GROUP SA - A7 321
0.1553 05372 332EURAMUNDI SA1 009
0.1655 59856 375EURANDRItZ AG1 215
2.41828 0611 224 368EURANHEUSER-BUSCH INBEV SA/NV12 712
0.31106 511111 470EURARKEMA SA1 148
3.011 031 992986 837EURASML HOLDING NV6 838
0.2173 402107 872EURAtLANtIA SPA4 133
0.35120 187195 462EURAtOS SE1 586
0.1447 54747 514EURAXEL SPRINGER SE810
0.2481 47392 663EURBANKINtER SA11 247
3.041 042 4251 286 774EURBASF SE - REG15 323
0.45153 735154 682EURBEIERSDORF AG1 682
0.1446 57348 696EURBIOMERIEUX691
0.0619 12921 289EURBOLLORE SA5 112
0.35119 026116 774EURBRENNtAG AG2 578
0.2688 25991 902EURBUREAU VERItAS SA4 424
0.31107 204120 341EURCAIXABANK SA29 937
0.84289 008264 238EURCAPGEMINI SE2 676
0.40138 145189 083EURCIE DE SAINt-GOBAIN4 156
0.49167 778204 063EURCIE GENERALE DES EtABLISSEMENtS MICHELIN SCA1 849
0.45156 033162 487EURCNH INDUStRIAL NV16 986
0.2173 11060 060USDCOCA-COLA EUROPEAN PARtNERS PLC1 821
0.1551 42346 415EURCOLRUYt SA1 002
0.41139 386167 360EURCOMMERZBANK AG16 715
0.78267 818369 080EURCONtINENtAL AG1 835
0.35119 152154 372EURCOVEStRO AG2 086
1.08370 469409 102EURCRH PLC14 017
1.87642 885682 299EURDANONE10 273
0.1861 53057 276EURDASSAULt AVIAtION SA42
0.70240 877203 478EURDASSAULt SYStEMES SE2 173
0.1965 84463 552EURDAVIDE CAMPARI-MILANO SPA9 690
0.1654 67261 580EURDELIVERY HERO SE1 534
1.05360 157316 531EURDEUtSCHE BOERSE AG3 220
0.1034 91654 252EURDEUtSCHE LUFtHANSA AG - REG1 966
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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)

1.34460 364571 084EURDEUtSCHE POSt AG - REG16 471
0.45155 532139 318EURDEUtSCHE WOHNEN SE3 846
0.38131 67295 650EUREDENRED3 927
0.34115 284118 861EUREIFFAGE SA1 334
0.1241 68843 209EURELISA OYJ1 186
0.91314 185349 640EURE.ON SE36 721
0.53180 684183 047EURERStE GROUP BANK AG5 019
1.22419 365382 509EURESSILORLUXOttICA SA3 473
0.0517 62218 310EUREURAZEO SE273
0.2585 26291 502EUREUROFINS SCIENtIFIC SE191
0.2690 522111 033EUREXOR NV1 809
0.1654 36781 622EURFAURECIA SA1 267
0.62211 761195 659EURFERRARI NV2 046
0.2171 52673 490EURFERROVIAL SA4 041
0.70241 912298 084EURFIAt CHRYSLER AUtOMOBILES NV17 986
0.1447 40056 977EURFRAPORt AG FRANKFURt AIRPORt SERVICES WORLDWIDE694
0.73249 413292 014EURFRESENIUS MEDICAL CARE AG & CO KGAA3 598
1.14390 752478 554EURFRESENIUS SE & CO KGAA6 943
0.1447 44954 668EURFUCHS PEtROLUB SE - PFD1 159
0.2483 68781 120EURGALP ENERGIA SGPS SA5 436
0.2377 625103 190EURGEA GROUP AG2 890
0.2586 68682 373EURGEtLINK - REG7 799
0.37125 345121 472EURGRIFOLS SA4 976
0.2274 46099 689EURHEIDELBERGCEMENt AG1 241
0.43147 033158 595EURHEINEKEN HOLDING NV1 922
1.00344 190374 938EURHEINEKEN NV4 324
0.44150 164177 444EURHENKEL AG & CO KGAA1 734
0.84287 036338 028EURHENKEL AG & CO KGAA - PFD2 972
0.78266 640247 613EURHERMES INtERNAtIONAL528
0.1446 37452 010EURHOCHtIEF AG354
0.1966 78178 518EURHUGO BOSS AG1 057
0.1345 29788 244EURILIAD SA443
0.0932 59143 216EURIMERYS SA598
1.32453 676545 646EURINDUStRIA DE DISENO tEXtIL SA18 198
0.98335 782395 698EURINFINEON tECHNOLOGIES AG - REG18 960
0.1861 88876 650EURINGENICO GROUP SA988
0.1034 83034 666EURINtERNAtIONAL CONSOLIDAtED AIRLINES GROUP SA5 107
0.49169 696216 554EURINtESA SANPAOLO SPA86 890
0.2277 11575 132EURIPSEN SA629
0.1136 09335 736EURJCDECAUX SA1 242
0.1345 60166 924EURJERONIMO MARtINS SGPS SA4 199
1.45497 510427 189EURKERING SA1 264
0.70239 554214 620EURKERRY GROUP PLC2 647
0.1861 10988 769EURKION GROUP AG1 182
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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)

0.71243 235253 363EURKONE OYJ - B5 654
1.23420 804411 172EURKONINKLIJKE AHOLD DELHAIZE NV20 801
0.68234 229214 162EURKONINKLIJKE DSM NV3 027
0.38131 033161 701EURKONINKLIJKE KPN NV56 093
0.75258 389263 707EURKONINKLIJKE PHILIPS NV7 849
0.0930 48031 951EURKONINKLIJKE VOPAK NV762
0.1552 58965 150EURK+S AG3 193
0.2379 45792 607EURLANXESS1 451
0.75257 001265 925EURLEGRAND SA4 451
0.1242 09156 962EURLEONARDO SPA4 389
2.44838 961773 195EURL’OREAL SA4 218
0.46157 233141 836EURLUXOttICA GROUP SPA2 832
3.631 247 5021 098 750EURLVMH MOEt HENNESSY LOUIS VUIttON SE4 641
0.1654 09655 639EURMAN SE588
0.59204 001197 500EURMERCK KGAA2 156
0.1449 01050 739EURMEtSO OYJ1 756
0.2791 640117 395EURMONCLER SPA2 985
0.47163 010131 696EURMtU AERO ENGINES AG868
0.29101 13696 808EURNEStE OYJ1 390
0.1654 75667 083EURNOKIAN RENKAAt OYJ1 950
1.11379 434539 028USDNXP SEMICONDUCtORS NV5 733
0.1759 425105 102EUROSRAM LICHt AG1 659
0.31107 594114 970EURPADDY POWER BEtFAIR PLC1 412
1.39477 462427 856EURPERNOD RICARD SA3 542
0.30103 17394 711EURPEUGEOt SA4 906
0.1343 33448 814EURPIRELLI & C SPA6 673
0.2171 87085 082EURPORSCHE AUtOMOBIL HOLDING SE - PFD1 277
0.2068 74399 270EURPRYSMIAN SPA4 006
0.52177 649205 404EURPUBLICIS GROUPE SA3 467
0.1862 65248 046EURPUMA SE138
0.35121 225104 072EURQIAGEN NV3 780
0.1138 68146 982EURRAIFFEISEN BANK INtERNAtIONAL AG1 605
0.2688 565101 737EURRANDStAD NV1 988
0.1552 18060 530EURRECORDAtI SPA1 744
0.1240 17739 339EURREMY COINtREAU SA383
0.0828 56932 002EURREXEL SA2 535
0.2896 759109 454EURRWE AG5 619
0.0930 04143 842EURRYANAIR HOLDINGS PLC2 516
1.85634 802479 429EURSAFRAN SA5 566
4.531 552 0461 494 124EURSAP SE16 396
0.2275 90474 930EURSARtORIUS AG593
0.039 04312 083EURSCHAEFFLER AG969
0.85291 402313 507EURSCHNEIDER ELECtRIC SE4 556
0.1447 76657 269EURSEB SA377
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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)

3.781 298 2531 426 722EURSIEMENS AG - REG12 763
0.0413 63018 189EURSIEMENS GAMESA RENEWABLE ENERGY SA1 392
0.2791 54884 648EURSIEMENS HEALtHINEERS AG2 502
0.32108 213132 521EURSMURFIt KAPPA GROUP PLC3 760
0.40136 081147 595EURSODEXO SA1 510
0.36124 403141 609EURSOLVAY SA1 236
0.45152 894189 624EURStMICROELECtRONICS NV11 393
0.44152 547133 994EURSYMRISE AG2 057
0.82282 137293 781EURtELEFONICA SA38 980
0.1137 86347 208EURtELENEt GROUP HOLDING NV883
0.41140 358123 741EURtELEPERFORMANCE964
0.30103 478113 232EURtENARIS SA7 878
0.58200 462170 253EURtHALES SA1 774
0.39135 040177 557EURtHYSSENKRUPP AG7 270
0.30103 58992 369EURUBISOFt ENtERtAINMENt SA1 303
0.46156 446129 272EURUCB SA2 109
0.42145 315132 183EURUMICORE SA3 494
3.561 223 5801 266 503EURUNILEVER NV25 746
0.2275 062104 117EURUNItED INtERNEt AG - REG2 052
0.74252 963279 913EURUPM-KYMMENE OYJ8 904
0.33114 143226 729EURVALEO SA3 998
0.46157 329174 694EURVEOLIA ENVIRONNEMENt SA8 929
1.08370 270364 929EURVIVENDI SA17 351
0.1239 51242 706EURVOLKSWAGEN AG271
0.32111 467139 279EURWARtSILA OYJ ABP7 404
0.1553 06061 051EURWENDEL SA463
0.94323 853196 898EURWIRECARD AG1 958
0.71242 925193 700EURWOLtERS KLUWER NV4 843
0.1963 68077 768EURZALANDO SE1 862

98.7033 889 40035 382 729Total Shares

35 382 729 33 889 400 98.70
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

35 382 729 33 889 400 98.70Total Investments
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13.88Personal Goods 30.39Germany
9.63Chemicals 30.05France
7.71Software & Computer Services 19.71Netherlands
6.23Aerospace & Defense 5.39Spain
5.75Beverages 3.91Belgium
5.71technology Hardware & Equipment 2.49Finland
4.34General Industrials 2.49Ireland
3.89Automobiles & Parts 2.23Italy
3.47Health Care Equipment & Services 0.80Austria
3.20General Retailers 0.55Luxembourg
2.91Industrial transportation 0.38Portugal
2.87Industrial Engineering 0.31United Kingdom
2.66Media 98.70
2.57Food Producers
2.55Electronic & Electrical Equipment
2.47Construction & Materials
2.41Pharmaceuticals & Biotechnology
2.31Support Services
2.09Banks
1.67Financial Services
1.65Gas, Water & Multiutilities
1.51Food & Drug Retailers
1.41Household Goods & Home Construction
1.37travel, Leisure & Catering
1.32Fixed Line telecommunications
1.05Forestry & Paper
0.69Industrial Metals & Mining
0.54Oil & Gas Producers
0.45Real Estate Investment & Services
0.30Leisure Goods
0.05Mobile telecommunications
0.04Alternative Energy

98.70

Lyxor Index Fund
OCtOBER 31, 2018

Economic and Geographical Classification of Investments

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

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

Shares

0.471 172 6091 310 490EURA2A SPA823 172
0.681 697 1031 904 729EURAALBERtS INDUStRIES NV52 299
0.40983 4171 101 152EURAAREAL BANK AG29 882
0.05116 780129 958EURABC ARBItRAGE18 304
0.07182 477206 290EURACCELL GROUP11 880
0.36897 645861 537EURACCIONA SA12 036
0.13324 825366 792EURACEA SPA27 978
0.35858 9501 039 741EURACERINOX SA87 044
0.691 713 9901 895 123EURACKERMANS & VAN HAAREN NV12 322
0.10259 474255 119EURADLER REAL EStAtE AG18 145
0.32785 535767 460EURADO PROPERtIES SA15 063
0.06160 511137 628EURADVA OPtICAL NEtWORKING SE22 216
0.12287 853355 405EURAEDAS HOMES SAU12 603
0.28698 059757 803EURAEDIFICA SA9 446
0.0371 98583 717EURAEROPORtO GUGLIELMO MARCONI DI BOLOGNA SPA5 695
0.14356 175371 527EURAGFA-GEVAERt NV90 308
0.05115 597142 197EURAGRANA BEtEILIGUNGS AG6 568
0.35867 650904 140EURAIR FRANCE-KLM101 361
0.27658 316619 486EURAIXtRON SE59 281
0.14341 930388 263EURAKKA tECHNOLOGIES5 865
0.09221 158243 300EURALBIOMA SA12 873
0.28699 182841 461EURALD SA53 089
0.21518 532505 577EURALMIRALL SA32 388
0.411 006 4701 046 139EURALStRIA OFFICE REIt-AG79 125
0.521 286 4461 209 699EURALtEN SA15 108
0.431 066 0641 320 035EURALtRAN tECHNOLOGIES121 558
0.10250 627255 801EURALtRI SGPS SA32 339
0.11275 932261 726EURAMADEUS FIRE AG2 732
0.771 909 6541 612 417EURAMER SPORtS OYJ - A58 168
0.26645 489653 368EURAMG ADVANCED MEtALLURGICAL GROUP NV15 267
0.26651 926806 789EURAMPLIFON SPA41 630
0.24591 142665 593EURANIMA HOLDING SPA159 768
0.33811 4061 051 323EURAPERAM SA26 957
0.33813 045813 721EURAPPLUS SERVICES SA - INMZ M67 641
0.0380 48398 131EURAQUAFIL SPA7 852
0.18447 193569 602EURARCADIS NV37 422
0.04104 83392 880EURARNOLDO MONDADORI EDItORE SPA68 698
0.04107 170111 789EURASCOPIAVE SPA36 955
0.38932 7681 097 519EURASM INtERNAtIONAL NV24 553
1.263 102 3192 927 736EURASR NEDERLAND NV77 249
0.0384 63092 369EURASSYStEM3 293
0.15364 591372 499EURAStM SPA20 810
0.10236 391291 811EURAtRESMEDIA CORP DE MEDIOS DE COMUNICACION SA47 449
0.0246 61550 692EURAtRIA PLC5 510
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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)

0.11278 007283 315EURAt&S AUStRIA tECHNOLOGIE & SYStEMtECHNIK AG13 270
0.0497 871115 925EURAUBAY3 107
0.07174 705221 186EURAUMANN AG4 007
0.20498 905543 047EURAURELIUS EQUItY OPPORtUNItIES SE & CO KGAA12 127
0.431 077 9481 257 472EURAURUBIS AG20 081
0.23581 209574 858EURAUtOGRILL SPA66 844
0.0253 55071 910EURAXWAY  SOFtWARE3 825
0.28696 509915 668EURAZIMUt HOLDING SPA63 988
0.0385 402158 604EURBANCA CARIGE SPA17 429 027
0.08203 367233 313EURBANCA FARMAFACtORING SPA44 696
0.21522 872685 291EURBANCA GENERALI SPA30 703
0.07175 773231 423EURBANCA IFIS SPA11 311
0.28697 779820 997EURBANCA MEDIOLANUM SPA136 152
0.09217 593345 902EURBANCA MONtE DEI PASCHI DI SIENA SPA149 806
0.27664 255860 101EURBANCA POPOLARE DI SONDRIO SCPA238 255
0.531 322 5081 670 851EURBANCO BPM SPA796 212
0.461 135 1301 311 215EURBANCO COMERCIAL PORtUGUES SA4 765 450
0.19483 383562 185EURBARCO NV4 805
0.16402 110484 270EURBASIC-FIt NV15 800
0.04100 722118 367EURBASLER AG644
0.0372 97880 305EURBAUER AG4 951
0.32801 703834 494EURBAWAG GROUP AG21 020
0.07182 181208 359EURBAYWA AG7 075
0.30756 670737 084EURBE SEMICONDUCtOR INDUStRIES NV39 972
0.491 212 8251 335 653EURBECHtLE AG15 450
0.21521 031539 851EURBEFIMMO SA10 754
0.15362 826405 848EURBEKAERt SA - DIVISION19 036
0.12287 405262 737EURBENEtEAU SA19 578
0.15360 426358 517EURBENI StABILI SPA SIIQ477 069
0.09214 329225 764EURBERtRANDt AG2 932
0.0375 81590 934EURBEt-At-HOME.COM AG1 475
0.06146 407210 038EURBIESSE SPA7 198
0.25626 412669 019EURBILFINGER SE16 262
0.05129 046167 941EURBINCKBANK NV30 151
0.09220 861197 550EURBIO ON SPA3 951
0.08193 872190 956EURBIOCARtIS NV16 183
0.10243 810245 369EURBIOtESt AG10 397
0.08188 906243 542EURBOIRON SA3 571
0.421 033 7321 088 754EURBOLSAS Y MERCADOS ESPANOLES SHMSF SA39 546
0.10239 326215 279EURBONDUELLE SCA7 634
0.12300 737187 607EURBORUSSIA DORtMUND GMBH & CO KGAA31 425
0.471 159 7031 150 138EURBOSKALIS WEStMINStER45 550
0.0373 55173 123EURBOURBON CORP14 254
0.29721 933879 090EURBPER BANCA214 989
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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)

0.28704 696703 645EURBPOSt SA52 550
0.31772 268890 714EURBREMBO SPA78 964
0.05116 015140 172EURBRUNEL INtERNAtIONAL NV10 595
0.22540 477673 586EURBRUNELLO CUCINELLI SPA17 867
0.27663 739697 366EURBUZZI UNICEM SPA39 101
0.09212 228219 502EURBUZZI UNICEM SPA21 394
0.39970 0041 078 007EURCA IMMOBILIEN ANLAGEN AG33 751
0.22538 430596 227EURCAIRN HOMES PLC380 247
0.0498 714113 194EURCAIRO COMMUNICAtION SPA35 318
0.25631 220700 500EURCANCOM SE17 495
0.11282 124286 842EURCAPItAL StAGE AG47 178
0.30744 973818 862EURCARGOtEC OYJ20 299
0.621 532 3181 522 800EURCARL ZEISS MEDItEC AG21 150
0.11262 979332 948EURCAVERION OYJ47 598
0.21532 351556 696EURC&C GROUP PLC162 302
0.701 741 8051 793 244EURCELLNEX tELECOM SAU79 137
0.05113 509131 904EURCEMENtIR HOLDING SPA20 904
0.29722 937958 411EURCERVED GROUP SPA102 617
0.08188 362209 594EURCEWE StIFtUNG & CO KGAA2 722
0.30744 872798 752EURCGG SA347 098
0.07177 182217 006EURCHARGEURS SA9 262
0.24594 913638 444EURCIA DE DIStRIBUCION INtEGRAL LOGIStA HOLDINGS SA27 904
0.15373 957409 477EURCIE D’ENtREPRISES CFE3 991
0.06138 564151 910EURCIE DES ALPES5 132
0.31780 6811 069 297EURCIE PLAStIC OMNIUM SA31 735
0.06156 943158 446EURCIR-COMPAGNIE INDUStRIALI RIUNItE SPA166 961
0.13321 211328 788EURCItYCON OYJ187 077
0.06159 777232 657EURCODERE SA/SPAIN28 031
0.18438 287395 153EURCOFACE SA49 580
0.501 236 2671 293 578EURCOFINIMMO SA11 696
0.06155 247168 308EURCOMDIRECt BANK AG14 842
0.25629 250610 121EURCOMPUGROUP MEDICAL SE12 585
0.21508 953641 423USDCONStELLIUM NV63 650
0.13328 946374 522EURCONStRUCCIONES Y AUXILIAR DE FERROCARRILES SA9 908
0.05132 067149 027EURCONSUS REAL EStAtE AG18 042
0.34835 583843 677EURCORBION NV31 132
0.10255 803288 702EURCOREStAtE CAPItAL HOLDING SA6 714
0.13325 125370 696EURCORP FINANCIERA ALBA SA7 659
0.08203 380224 766EURCORtICEIRA AMORIM SGPS SA20 967
0.14335 761333 365EURCRAMO OYJ19 962
0.09230 130242 794EURCREDItO EMILIANO SPA43 668
0.14340 268359 049EURCREDItO VALtELLINESE SPA3 682 550
0.401 003 7201 179 886EURCtS EVENtIM AG & CO KGAA30 269
0.09227 133211 991EURCtt-CORREIOS DE PORtUGAL SA67 001
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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)

0.21529 704662 450EURDALAtA HOtEL GROUP PLC96 838
0.04106 343135 667EURDANIELI & C OFFICINE MECCANICHE SPA6 445
0.11262 757304 733EURDANIELI & C OFFICINE MECCANICHE SPA - RSP20 181
0.11278 963344 538EURDAtALOGIC SPA10 750
0.14358 709361 844EURDBV tECHNOLOGIES SA10 963
0.33827 260965 844EURDE’ LONGHI SPA35 353
0.0251 80150 432EURDEA CAPItAL SPA40 281
0.09220 118241 614EURDERICHEBOURG SA51 671
0.10242 928249 984EURDEUtSCHE BEtEILIGUNGS AG6 720
0.29711 688767 791EURDEUtSCHE EUROSHOP AG25 974
0.33830 337919 378EURDEUtSCHE PFANDBRIEFBANK AG70 667
0.17417 916463 645EURDEUtZ AG63 513
0.10255 870284 767EURDEVOtEAM SA2 627
0.38935 239685 574EURDIALOG SEMICONDUCtOR PLC40 139
0.40985 4881 017 828EURDIASORIN SPA11 760
0.10247 237254 578EURDIC ASSEt AG25 943
0.10248 648245 606EURDIEBOLD NIXDORF AG4 347
0.18456 945482 578EURD’IEtEREN SA/NV13 078
0.07185 339541 614EURDIStRIBUIDORA INtERNACIONAL DE ALIMENtACION SA278 036
0.18442 676472 706EURDMG MORI AG10 355
0.19481 391472 214EURDNA OYJ27 810
0.12287 437194 611EURDO & CO AG3 584
0.08204 840203 894EURDOBANK SPA21 020
0.0369 04690 673EURDRAEGERWERK AG & CO KGAA1 602
0.08189 555260 009EURDRAEGERWERK AG & CO KGAA - PFD3 994
0.35859 6761 084 142EURDUERR AG27 274
0.28701 022738 620EUREBRO FOODS SA40 428
0.08195 835202 212EURECONOCOM GROUP SA/NV70 852
0.0380 55781 844EUREDAG ENGINEERING GROUP AG4 598
0.05112 901115 256EUREDREAMS ODIGEO SA31 405
0.0496 482155 264EUREL.EN. SPA5 577
0.32794 990767 627EURELIA SYStEM OPERAtOR SA/NV14 402
0.31765 0731 076 413EURELIOR GROUP SA60 100
0.751 849 8791 983 718EURELIS SA103 751
0.04106 904124 044EURELMOS SEMICONDUCtOR AG5 810
0.05124 694168 811EURELRINGKLINGER AG16 648
0.23566 814602 115EURENAV SPA142 344
0.21528 504554 129EURENCE ENERGIA Y CELULOSA SA71 179
0.16399 024366 675EURERAMEt4 899
0.08211 002267 689EURERCROS SA52 488
0.18455 916499 599EURERG SPA27 648
0.0247 15061 606EURESSO SA FRANCAISE1 351
0.04105 090147 819EUREtABLISSEMENtS MAUREL Et PROM25 663
0.31766 586838 791EUREUROCOMMERCIAL PROPERtIES NV - CVA23 443
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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)

0.27664 901549 705EUREURONAV NV80 839
0.651 602 3551 577 826EUREURONEXt NV29 428
0.19460 908446 058EUREUROPCAR MOBILItY GROUP55 001
0.14347 349356 736EUREUSKALtEL SA46 939
0.12291 893308 908EUREVN AG18 905
0.461 149 6411 283 711EUREVOtEC AG65 882
0.05133 591137 400EUREVS BROADCASt EQUIPMENt SA6 802
0.0492 86692 866EUREXMAR NV15 634
0.07168 700216 560EURFACC AG10 828
0.21527 289537 224EURFAES FARMA SA141 935
0.12298 601335 147EURFAGRON20 765
0.04109 524129 861EURFALCK RENEWABLES SPA61 255
0.0257 02181 781EURFERRAtUM OYJ5 137
0.14341 917370 904EURFFP3 294
0.0249 52755 216EURFIGEAC-AERO4 183
0.06143 602167 353EURFILA SPA9 135
0.14343 858326 785EURFINCANtIERI SPA266 763
0.771 921 4662 113 488EURFINECOBANK BANCA FINECO SPA207 816
0.07178 707204 025EURFINNAIR OYJ26 934
0.05124 223162 317EURFINtECH GROUP AG5 521
0.19481 358427 950EURFLOW tRADERS17 118
0.11284 451319 608EURFLUIDRA SA26 634
0.23572 767677 486EURFNAC DARtY SA9 106
0.19468 224434 780EURFOMENtO DE CONStRUCCIONES Y CONtRAtAS SA39 815
0.08194 854193 486EURFORFARMERS NV19 544
0.541 338 5171 633 947EURFREENEt AG67 296
0.05115 409162 975EURF-SECURE CORP50 069
0.20506 650510 206EURFUGRO NV - CVA44 443
0.791 953 5861 954 468EURGALAPAGOS NV21 539
0.26637 127572 343EURGAZtRANSPORt Et tECHNIGAZ SA9 742
0.822 034 0392 018 691EURGEMALtO NV40 390
0.0365 26088 757EURGEOX SPA40 864
0.411 027 1871 202 923EURGERRESHEIMER AG16 501
0.0135 04061 396EURGERRY WEBER INtERNAtIONAL AG12 062
0.20508 088587 477EURGEStAMP AUtOMOCION SA90 730
0.0491 269122 471EURGFt tECHNOLOGIES SE8 992
0.06159 046232 890EURGIMA tt SPA18 498
0.19472 490495 538EURGIMV NV10 021
0.0487 167104 600EURGL EVENtS4 612
0.691 701 0341 600 845EURGLANBIA PLC108 901
0.10256 416340 457EURGLENVEAGH PROPERtIES PLC306 718
0.10252 246236 481EURGLOBAL DOMINION ACCESS SA53 442
0.521 296 0131 411 187EURGRAND CItY PROPERtIES SA60 618
0.20505 401523 426EURGREEN REIt PLC346 640
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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)

0.0365 77880 794EURGREENYARD NV8 161
0.441 086 1181 193 065EURGRENKE AG12 808
0.0487 202105 973EURGROUPE CRIt1 478
0.0368 318111 787EURGROUPE GUILLIN3 895
0.32805 592793 452EURGRUPO CAtALANA OCCIDENtE SA22 071
0.07166 079172 288EURGUERBEt2 971
0.12298 266308 990EURHAMBORNER REIt AG33 513
0.10241 446225 470EURHAMBURGER HAFEN UND LOGIStIK AG12 884
0.24603 665631 373EURHAPAG-LLOYD AG18 472
0.0366 07277 809EURHAULOttE GROUP SA6 594
0.11270 511311 114EURHEIDELBERGER DRUCKMASCHINEN AG131 828
0.16402 754479 673EURHELLOFRESH SE38 212
0.421 050 4571 185 638EURHERA SPA430 515
0.20505 842542 961EURHIBERNIA REIt PLC363 915
0.0498 207108 445EURHORNBACH BAUMARKt4 179
0.13319 156320 249EURHORNBACH HOLDING AG & CO KGAA5 465
0.0245 15856 582EURH&R GMBH & CO KGAA6 720
0.571 403 8081 706 768EURHUHtAMAKI OYJ56 628
0.13332 229339 654EURHYPOPORt AG1 877
0.07175 224170 990EURID LOGIStICS GROUP1 176
0.20492 516644 774EURIMA INDUStRIA MACCHINE AUtOMAtICHE SPA9 284
0.671 656 8381 707 967EURIMCD NV27 637
0.07180 707188 187EURIMMOBILIARE GRANDE DIStRIBUZIONE SIIQ SPA28 992
0.40988 6201 039 318EURIMMOFINANZ AG46 943
0.23567 618680 272EURINDRA SIStEMAS SA64 982
0.19464 985516 543EURINDUS HOLDING AG9 637
0.31775 638850 679EURINFRAStRUttURE WIRELESS ItALIANE SPA126 120
0.491 218 1471 251 775EURINMOBILIARIA COLONIAL SOCIMI SA137 256
0.07168 108103 665EURINNAtE PHARMA SA22 702
0.13322 041338 204EURINStONE REAL EStAtE GROUP AG15 550
0.10247 590264 525EURINtERPARFUMS SA6 774
0.411 021 3011 067 760EURINtERPUMP GROUP SPA40 051
0.19482 249555 009EURINtERtRUSt NV33 842
0.07182 269182 173EURINtERVESt OFFICES & WAREHOUSES NV7 942
0.791 950 5732 120 935USDINtERXION HOLDING NV37 542
0.07171 548251 965EURION BEAM APPLICAtIONS11 032
0.18439 751534 650EURIPSOS18 681
0.26653 902753 346EURIREN SPA341 820
0.18441 340447 281EURIRISH CONtINENtAL GROUP PLC84 873
0.11273 004283 086EURIRISH RESIDENtIAL PROPERtIES REIt PLC191 986
0.13327 660465 373EURISRA VISION AG8 634
0.471 163 8621 227 897EURItALGAS SPA255 121
0.06146 426148 077EURItALMOBILIARE SPA7 509
0.05127 232170 153EURJACQUEt MEtAL SERVICE SA6 945

OCtOBER 31, 2018
Lyxor Index Fund

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

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity



137the 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)

0.29721 171871 145EURJENOPtIK AG27 071
0.10241 164284 229EURJOSt WERKE AG7 830
0.30739 063764 792EURJUNGHEINRICH AG25 224
0.08198 382183 659EURJUVENtUS FOOtBALL CLUB SPA211 833
0.0386 090106 177EURKAPSCHtRAFFIC COM2 733
0.13333 302404 875EURKAUFMAN & BROAD SA9 192
0.34840 242927 887EURKBC ANCORA20 574
0.23574 651579 957EURKEMIRA OYJ53 061
0.08188 293236 510EURKENDRION NV7 039
0.711 759 6731 655 347EURKESKO OYJ - B34 089
0.15375 282417 595EURKINEPOLIS GROUP NV7 909
1.253 082 0213 122 370EURKINGSPAN GROUP PLC80 261
0.12292 496351 074EURKLOECKNER & CO SE39 314
0.13318 859449 503EURKOENIG & BAUER AG7 381
0.451 116 1101 132 150EURKONECRANES OYJ35 253
0.15373 444431 775EURKONINKLIJKE BAM GROEP NV122 803
0.11264 011304 201EURKONINKLIJKE VOLKERWESSELS NV16 816
0.36889 605705 760EURKORIAN SA25 534
0.26656 194875 756EURKRONES AG8 301
0.15364 200406 690EURKWS SAAt SE1 214
0.0254 79655 537EURLA DORIA SPA5 702
0.541 333 5711 347 904EURLAGARDERE SCA55 129
0.16404 600399 051EURLAR ESPANA REAL EStAtE SOCIMI SA46 240
1.303 209 5943 353 705EURLEG IMMOBILIEN AG33 205
0.0377 446129 469EURLEHtO GROUP OYJ16 836
0.23559 126700 390EURLENZING AG6 976
0.22554 183640 538EURLEONI AG17 168
0.17415 390474 331EURLIBERBANK SA1 002 872
0.10256 290307 104EURLISI9 953
0.05131 134156 519EURLNA SANtE SA2 805
0.12300 602303 331EURMAIRE tECNIMONt SPA77 715
0.21526 379563 943EURMAISONS DU MONDE SA23 775
0.06155 563204 196EURMANItOU BF SA6 235
0.15373 722416 374EURMARR SPA17 480
0.30738 597574 866EURMASMOVIL IBERCOM SA6 445
0.0384 55291 000EURMBB SE1 040
0.21517 236662 185EURMEDIASEt ESPANA COMUNICACION SA86 034
0.20495 534489 947EURMEDIASEt SPA186 221
0.25616 732808 332EURMELEXIS NV10 615
0.22548 014647 598EURMELIA HOtELS INtERNAtIONAL SA60 354
0.14344 535392 424EURMERCIALYS SA26 605
0.832 051 4502 203 272EURMERLIN PROPERtIES SOCIMI SA185 149
0.10237 077270 422EURMERSEN SA8 133
0.17423 490595 773EURMEtRO AG93 734
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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)

0.09227 323231 575EURMEtROPOLE tELEVISION SA13 286
0.10260 641317 312EURMEtROVACESA SA23 912
0.31780 206786 278EURMEtSA BOARD OYJ100 867
0.0386 655108 688EURMGI COUtIER4 918
0.08188 819211 933EURMIQUEL Y COStAS & MIQUEL SA6 511
0.06155 952214 795EURMItHRA PHARMACEUtICALS SA6 431
0.06161 165172 225EURMLP AG31 601
0.551 367 2871 639 713EURMORPHOSYS AG16 715
0.0254 85386 430EURMOtA ENGIL31 202
0.20497 702485 938EURNAVIGAtOR CO SA113 114
0.24589 541651 817EURNEINOR HOMES SA41 517
0.471 174 4681 274 616EURNEMEtSCHEK SE10 116
0.21515 829402 492EURNEOPOSt SA18 163
0.14350 530378 506EURNEXANS SA13 714
0.38936 2031 096 420EURNEXItY SA22 122
0.20506 187577 974EURNH HOtEL GROUP SA92 034
0.11272 966282 176EURNORDEX SE33 127
0.32799 024944 362EURNORMA GROUP SE - N16 744
0.27671 381623 459EURNOS SGPS SA135 359
0.14338 324316 622EURNSI NV9 708
0.0373 628233 753EURNYRStAR NV46 191
0.0491 252238 431EUROBRASCON HUARtE LAIN SA90 349
0.39974 301981 664EUROCI NV38 755
0.05118 732128 294EUROENEO SA13 281
0.26636 834683 337EUROEStERREICHISCHE POSt AG17 749
0.0386 47683 722EUROHB tECHNOLOGY AG2 754
0.27659 745909 779EURONtEX GROUP NV38 946
0.10250 096203 105EURORANGE BELGIUM SA15 769
0.15374 180371 541EURORIGIN ENtERPRISES PLC65 993
0.07178 517178 186EURORIOLA OYJ66 240
1.052 586 0572 551 486EURORPEA23 758
0.25608 826853 669EUROUtOKUMPU OYJ164 104
0.11263 285545 983EUROUtOtEC OYJ76 984
0.06158 278239 698EUROVS SPA101 395
0.16391 899391 430EURPAPELES Y CARtONES DE EUROPA SA23 467
0.15368 343423 910EURPAtRIZIA IMMOBILIEN AG24 265
0.05136 198147 309EURPERMANENt tSB GROUP HOLDINGS PLC71 683
0.16399 300457 380EURPFEIFFER VACUUM tECHNOLOGY AG3 630
0.04100 997151 542EURPHARMA MAR SA93 602
0.12292 711386 427EURPHARMING GROUP NV304 273
0.06160 158169 729EURPIAGGIO & C SPA84 695
0.0250 36770 555EURPIERRE & VACANCES SA2 575
0.0257 76175 341EURPLAStIVALOIRE5 232
0.0374 91287 233EURPOLYtEC HOLDING AG8 214
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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)

0.06160 099171 577EURPONSSE OYJ5 886
0.06146 172177 364EURPORR AG6 116
0.24605 444654 577EURPOStNL NV231 439
0.0253 91879 328EURPRIMA INDUStRIE SPA2 479
0.05117 623125 543EURPROMOtORA DE INFORMACIONES SA73 331
0.29716 249811 399EURPROSEGUR CIA DE SEGURIDAD SA145 935
0.09228 878225 376EURRAI WAY SPA50 028
0.05134 269134 816EURRALLYE SA13 680
0.10257 897273 491EURRAMIRENt OYJ39 984
0.37917 5041 144 192EURRAtIONAL AG1 792
0.04100 637104 500EURREALIA BUSINESS SA101 654
0.06138 990193 966EURRECtICEL SA20 202
0.20495 202510 348EURREN - REDES ENERGEtICAS NACIONAIS SGPS SA210 366
0.21529 404602 284EURREPLY SPA10 813
0.10253 166275 071EURREtAIL EStAtES3 591
0.711 752 0012 144 793EURRHEINMEtALL AG22 890
0.09235 632237 321EURRHOEN-KLINIKUM AG10 557
0.13310 322373 856EURRIB SOFtWARE SE20 309
0.38931 6331 044 072EURROCKEt INtERNEt SE36 506
0.832 054 7172 407 329EURRUBIS SCA44 961
0.15371 702446 534EURS IMMO AG24 616
0.15373 666441 748EURSACYR SA175 019
0.12307 252307 730EURSAF-HOLLAND SA23 855
0.0129 88264 834EURSAFILO GROUP SPA18 110
0.621 541 1951 452 899EURSAIPEM SPA318 758
0.07176 339208 203EURSALINI IMPREGILO SPA90 523
0.22556 415526 479EURSALVAtORE FERRAGAMO SPA26 610
0.29726 281782 527EURSALZGIttER AG20 528
0.16385 049324 323EURSANOMA OYJ38 679
0.21516 643637 608EURSARAS SPA299 851
0.641 592 7071 505 515EURSARtORIUS StEDIM BIOtECH14 532
0.571 403 7431 224 600EURSBM OFFSHORE NV91 868
0.19466 171565 056EURSCHOELLER-BLECKMANN OILFIELD EQUIPMENt AG5 886
0.832 072 9022 421 213EURSCOUt24 AG56 544
0.09216 267231 128EURSEMAPA-SOCIEDADE DE INVEStIMENtO E GEStAO12 812
0.0378 92883 577EURSEMPERIt AG HOLDING5 406
0.0257 86684 608EURSENVION SA11 527
0.0497 704119 077EURSESA SPA4 071
0.10256 473327 210EURSGL CARBON SE28 931
0.08198 990229 944EURSHOP APOtHEKE EUROPE NV4 422
0.0379 22191 120EURSIF HOLDING NV5 360
0.511 264 7271 390 620EURSIGNIFY NV58 015
0.36894 7991 348 599EURSILtRONIC AG11 036
0.0378 035102 410EURSIOEN INDUStRIES NV3 638
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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)

0.0383 057108 793EURSIXt LEASING SE6 499
0.23574 470650 428EURSIXt SE6 383
0.21529 325565 890EURSIXt SE - PFD8 706
0.04101 194152 783EURSLM SOLUtIONS GROUP AG6 614
0.05112 682158 411EURSMA SOLAR tECHNOLOGY AG5 470
0.22556 260554 313EURSOCIEtA CAttOLICA DI ASSICURAZIONI SC77 853
0.21521 463510 164EURSOCIEtA INIZIAtIVE AUtOStRADALI E SERVIZI SPA41 851
0.551 368 7311 339 575EURSOFINA SA8 099
0.401 000 7161 062 898EURSOFtWARE AG25 277
0.0239 74248 983EURSOGEFI SPA25 249
0.25625 543630 982EURSOItEC9 890
0.09219 393308 346EURSOLOCAL GROUP306 201
0.15366 429417 414EURSOLUtIONS 30 SE9 530
0.15371 845393 495EURSONAE SGPS SA420 401
0.30740 2921 117 992EURSOPRA GROUPE7 554
0.34842 256889 621EURSPIE SA60 725
0.0245 82666 775EURSRP GROUPE SA10 911
0.22549 038630 470EURS&t AG24 979
0.31769 065954 679EURStABILUS SA12 980
0.431 070 3351 056 444EURStADA ARZNEIMIttEL AG13 104
0.0256 36855 952EURStALLERGENES GREER PLC2 080
0.05119 020138 729EURStE INDUStRIELLE D’AVIAtION LAtECOERE SA34 852
0.05121 661143 538EURStO SE & CO KGAA1 334
0.0252 62474 180EURStOCKMANN B17 454
0.06145 348159 632EURStRAtEC BIOMEDICAL AG2 506
0.27676 168722 501EURStROEER MEDIA SE14 642
0.21512 612451 775EURSUEDZUCKER AG37 554
0.0380 01388 813EURSURtECO SE4 074
0.04103 707143 845EURSYNERGIE SA3 841
0.531 320 5191 304 159EURtAG IMMOBILIEN AG65 437
0.24589 992690 971EURtAKEAWAY.COM NV11 346
0.10258 585256 172EURtAKKt AG17 239
0.08209 207214 805EURtALGO SA46 646
0.13314 916342 253EURtAMBURI INVEStMENt PARtNERS SPA54 673
0.13325 819392 121EURtARKEtt SA16 743
0.09221 073433 111EURtECHNICOLOR195 813
0.18459 169446 810EURtECHNOGYM SPA47 533
0.17418 570482 369EURtECNICAS REUNIDAS SA - C0905117 624
0.23572 681648 632EURtELEKOM AUStRIA AG87 299
0.10242 679285 287EURtELEPIZZA GROUP SA52 929
0.08198 531189 597EURtELEVISION FRANCAISE 122 059
0.17422 991448 833EURtESSENDERLO GROUP SA13 601
0.33831 260789 200EURtIEtO OYJ29 208
0.10236 818280 951EURtIKKURILA OYJ19 702
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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)

0.36904 4991 059 232EURtKH GROUP NV20 253
0.441 082 8421 099 249EURtLG IMMOBILIEN AG48 255
0.11281 979312 498EURtOD’S SPA5 217
0.07177 319185 610EURtOKMANNI GROUP CORP24 748
0.20503 024586 816EURtOMtOM NV68 013
0.17410 427528 182EURtRIGANO SA4 573
0.07185 916185 322EURtUBACEX SA59 398
0.21526 388626 453EURUNICAJA BANCO SA465 418
0.591 461 2161 765 365EURUNIONE DI BANCHE ItALIANE SPA541 191
0.30737 815765 603EURUNIPOL GRUPPO SPA207 368
0.22535 854552 742EURUNIQA INSURANCE GROUP AG64 952
0.11276 267374 223EURUPONOR OYJ28 853
0.28706 399772 830EURVALLOUREC SA168 471
0.541 346 8531 220 334EURVALMEt OYJ66 941
0.0369 45890 090EURVAN DE VELDE NV3 150
0.0135 84679 914EURVAPIANO SE4 420
0.08195 463163 003EURVARtA AG7 026
0.10245 105256 310EURVAStNED REtAIL NV7 003
0.0260 25267 205EURVERBIO VEREINIGtE BIOENERGIE AG11 587
0.20504 355559 569EURVICAt SA10 618
0.19474 207479 049EURVIENNA INSURANCE GROUP AG WIENER VERSICHERUNG GRUPPE20 179
0.13315 080284 416EURVIRBAC SA2 222
0.441 099 1381 200 035EURVISCOFAN SA20 817
0.08188 523220 597EURVOSSLOH AG4 615
0.14359 720370 600EURVtG AG6 800
0.12289 553354 127EURWACKER NEUSON SE14 743
0.411 016 5021 035 165EURWAREHOUSES DE PAUW CVA8 870
0.16400 156433 061EURWASHtEC AG5 876
0.26643 113667 026EURWERELDHAVE NV21 162
0.15369 978471 317EURWESSANEN39 976
0.511 254 9631 252 493EURWIENERBERGER AG61 760
0.39968 9671 043 984EURWORLDLINE SA20 838
0.09220 210243 118EURWUEStENROt & WUERttEMBERGISCHE AG12 316
0.08186 799240 303EURX-FAB SILICON FOUNDRIES SE30 927
0.16392 144448 270EURXING SE1 477
0.17418 496449 280EURYIt OYJ83 200
0.24598 297781 741EURZARDOYA OtIS SA98 892
0.05113 897107 516EURZIGNAGO VEtRO SPA13 873
0.19466 378434 478EURZOOPLUS3 190
0.05119 16994 503EURZUMtOBEL GROUP AG14 859

98.87245 462 967268 005 913Total Shares

268 005 913 245 462 967 98.87
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market
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Other transferable securities

Shares

0.15366 750411 952EURCELLECtIS SA16 595
0.35872 445939 557EURCIE AUtOMOtIVE SA37 284
0.12303 939345 211EURGENFIt14 740

0.621 543 1341 696 720Total Shares

1 696 720 1 543 134 0.62Total Other transferable securities

269 702 633 247 006 101 99.49Total Investments
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7.88Software & Computer Services 22.68Germany
7.21Financial Services 14.49Italy
7.16Industrial Engineering 14.18France
6.80Real Estate Investment trusts 12.02Netherlands
5.74Banks 10.74Spain
5.16Construction & Materials 7.64Belgium
4.42Real Estate Investment & Services 6.19Finland
4.30Health Care Equipment & Services 3.96Austria
3.83Pharmaceuticals & Biotechnology 3.58Ireland
3.57technology Hardware & Equipment 1.92Luxembourg
3.12Support Services 1.66Portugal
3.02Food Producers 0.40United Kingdom
2.62General Industrials 0.03Switzerland
2.59Media 99.49
2.53travel, Leisure & Catering
2.43Electronic & Electrical Equipment
2.22Industrial transportation
2.20Oil Equipment, Services & Distribution
2.15Automobiles & Parts
2.13Nonlife Insurance
2.03Gas, Water & Multiutilities
1.99Chemicals
1.85Industrial Metals & Mining
1.55Mobile telecommunications
1.53General Retailers
1.36Personal Goods
1.31Electricity
1.31Leisure Goods
1.16Food & Drug Retailers
0.94Forestry & Paper
0.70Alternative Energy
0.69Household Goods & Home Construction
0.53Oil & Gas Producers
0.42Mining
0.37Fixed Line telecommunications
0.24Aerospace & Defense
0.22Life Insurance
0.21tobacco

99.49

Lyxor Index Fund
OCtOBER 31, 2018

Economic and Geographical Classification of Investments

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

Economic classification Geographical classification% %



144the 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

0.06123 684168 144EUR1&1 DRILLISCH AG3 136
0.551 085 7381 157 139EURABN AMRO GROUP NV50 034
0.511 011 146991 796EURACS ACtIVIDADES DE CONStRUCCION Y SERVICIOS SA30 539
0.581 143 6801 054 644EURAEGON NV210 700
0.22425 065426 799USDAERCAP HOLDINGS NV9 617
0.48955 511901 563EURAGEAS21 613
0.21411 483491 354EURAIB GROUP PLC96 321
4.869 604 7139 499 677EURALLIANZ SE - REG52 075
0.881 731 6612 003 437EURARCELORMIttAL78 569
1.001 982 7922 058 740EURASSICURAZIONI GENERALI SPA138 851
0.26520 421753 571EURAtLANtIA SPA29 303
2.575 082 5915 314 825EURAXA SA229 566
1.953 852 8395 249 827EURBANCO BILBAO VIZCAYA ARGENtARIA SA788 708
0.39775 4041 024 610EURBANCO DE SABADELL SA665 583
4.098 071 9099 457 385EURBANCO SANtANDER SA1 924 174
0.36719 516782 640EURBANK OF IRELAND GROUP PLC114 847
0.21405 626525 778EURBANKIA SA145 961
3.797 476 54010 367 597EURBAYER AG110 306
1.512 985 4723 196 776EURBAYERISCHE MOtOREN WERKE AG39 164
0.22434 817466 497EURBAYERISCHE MOtOREN WERKE AG - PFD6 519
3.106 132 9367 744 266EURBNP PARIBAS SA132 949
0.13251 852269 891EURBOLLORE SA67 304
0.42835 7251 017 217EURBOUYGUES SA25 922
0.38760 078823 041EURCAIXABANK SA212 253
0.601 178 6171 127 052EURCARREFOUR SA68 724
0.13255 060288 646EURCASINO GUICHARD PERRACHON SA6 540
0.50979 4171 182 872EURCIE DE SAINt-GOBAIN29 465
0.32640 624787 789EURCIE GENERALE DES EtABLISSEMENtS MICHELIN SCA7 060
0.20399 989390 461EURCNP ASSURANCES20 304
0.26518 314438 912USDCOCA-COLA EUROPEAN PARtNERS PLC12 910
0.23454 904597 255EURCOVEStRO AG7 964
0.20393 429381 617EURCOVIVIO4 433
0.771 528 9291 805 453EURCREDIt AGRICOLE SA134 969
2.855 631 9996 648 491EURDAIMLER AG107 563
1.022 009 1432 825 436EURDEUtSCHE BANK AG - REG232 244
0.13247 503312 241EURDEUtSCHE LUFtHANSA AG - REG13 936
2.895 714 5815 754 682EURDEUtSCHE tELEKOM AG - REG394 245
0.30593 781595 766EURDEUtSCHE WOHNEN SE14 683
0.48939 761987 198EUREDP - ENERGIAS DE PORtUGAL SA302 758
0.511 016 649789 994EURELECtRICItE DE FRANCE SA69 254
0.15295 682305 149EURELISA OYJ8 412
0.32628 825643 524EURENAGAS SA26 827
0.35694 294745 350EURENDESA SA37 570
2.114 169 5164 727 913EURENEL SPA962 048

OCtOBER 31, 2018
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145the 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)

1.292 543 8953 007 205EURENGIE SA216 042
2.394 726 0454 670 996EURENI SPA300 907
0.12232 315238 084EUREURAZEO SE3 599
0.19369 842445 115EUREUtELSAt COMMUNICAtIONS SA20 650
0.27528 601558 896EUREVONIK INDUStRIES AG19 292
0.26507 158503 126EURFERROVIAL SA28 653
0.49976 981931 831EURFORtUM OYJ52 540
0.16319 477334 117EURGALP ENERGIA SGPS SA20 752
0.35693 765732 492EURGECINA SA5 349
0.40784 244834 824EURGROUPE BRUXELLES LAMBERt SA9 543
0.43849 421744 444EURHANNOVER RUECK SE - REG7 132
0.27528 060635 937EURHEIDELBERGCEMENt AG8 801
2.234 410 3994 556 688EURIBERDROLA SA704 987
0.15295 481302 472EURICADE3 945
2.444 823 8086 227 894EURING GROEP NV460 287
0.32640 692614 138EURINNOGY SE16 428
0.13246 959256 046EURINtERNAtIONAL CONSOLIDAtED AIRLINES GROUP SA36 211
1.132 234 4212 909 208EURINtESA SANPAOLO SPA1 144 097
0.921 809 2171 981 849EURKBC GROUP NV29 708
0.37725 070801 329EURKLEPIERRE SA24 169
0.931 831 8991 967 076EURKONINKLIJKE PHILIPS NV55 647
0.06116 440108 842EURKONINKLIJKE VOPAK NV2 911
0.08160 680154 099EURLEONARDO SPA16 755
0.17337 089348 491EURMAPFRE SA127 492
0.29568 850609 426EURMEDIOBANCA BANCA DI CREDItO FINANZIARIO SPA73 381
0.14283 263317 754EURMEtRO AG21 298
1.703 359 8363 116 248EURMUENCHENER RUECKVERSICHERUNGS-GESELLSCHAFt AG IN

MUENCHEN - REG
17 688

0.29575 306677 866EURNAtIXIS SA111 364
0.46899 816871 560EURNAtURGY ENERGY GROUP SA41 428
0.20386 210266 719EURNEStE OYJ5 308
0.691 353 4461 247 394EURNN GROUP NV35 617
1.693 330 6003 235 213EURNOKIA OYJ666 120
0.43855 845847 416EUROMV AG17 420
1.653 261 2853 326 886EURORANGE SA235 983
0.19374 467344 596EURORION OYJ - B12 318
0.37731 508666 834EURPEUGEOt SA34 784
0.26509 672486 160EURPORSCHE AUtOMOBIL HOLDING SE - PFD9 056
0.20392 411400 802EURPOStE ItALIANE SPA61 797
0.28562 775687 212EURPROSIEBENSAt.1 MEDIA SE27 560
0.21405 720467 303EURPROXIMUS SADP17 992
0.07147 685166 306EURRAIFFEISEN BANK INtERNAtIONAL AG6 128
0.47936 978946 182EURRED ELECtRICA CORP SA51 201
0.761 502 2341 735 005EURRENAULt SA22 737

OCtOBER 31, 2018
Lyxor Index Fund
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Shares (continued)

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

1.292 549 2812 444 792EURREPSOL SA161 092
0.10202 556257 541EURREXEL SA17 973
0.13259 516283 454EURRtL GROUP SA4 577
0.19369 403438 027EURRWE AG21 452
1.082 132 1292 249 727EURSAMPO OYJ - A52 438
5.3110 482 72310 349 815EURSANOFI132 962
0.06119 104162 149EURSCHAEFFLER AG12 763
1.052 066 0362 165 355EURSCHNEIDER ELECtRIC SE32 302
0.40788 178665 240EURSCOR SE19 285
0.41817 614766 276EURSES SA43 089
0.09179 478197 413EURSIEMENS GAMESA RENEWABLE ENERGY SA18 329
0.49974 5841 044 923EURSNAM SPA266 717
0.13256 592245 921EURSOCIEtE BIC SA3 033
1.492 948 7293 777 659EURSOCIEtE GENERALE SA90 786
0.44867 233818 955EURStORA ENSO OYJ - R65 181
0.29563 806526 992EURSUEZ44 099
0.35700 255942 551EURtELECOM ItALIA SPA/MILANO1 348 720
0.16318 566412 792EURtELECOM ItALIA SPA/MILANO - RSP712 994
0.15302 146361 366EURtELEFONICA DEUtSCHLAND HOLDING AG87 961
1.012 000 3442 282 991EURtELEFONICA SA276 367
0.38759 735803 632EURtERNA REtE ELEttRICA NAZIONALE SPA166 426
7.4614 705 45813 690 876EURtOtAL SA283 015
1.332 621 7003 176 182EURUNIBAIL RODAMCO REItS16 357
1.362 686 5993 603 093EURUNICREDIt SPA237 416
0.31607 342607 808EURUNIPER SE23 808
2.394 729 1724 849 859EURVINCI SA59 954
0.22425 617571 008EURVOEStALPINE AG13 559
0.14279 936269 786EURVOLKSWAGEN AG1 920
1.653 265 5803 262 495EURVOLKSWAGEN AG - PFD21 952
1.182 321 4422 205 775EURVONOVIA SE57 433

99.99197 502 936214 799 549Total Shares

214 799 549 197 502 936 99.99
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

214 799 549 197 502 936 99.99Total Investments

OCtOBER 31, 2018
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147the accompanying notes form an integral part of these financial statements.

21.04Banks 34.94France
12.22Nonlife Insurance 25.22Germany
11.92Oil & Gas Producers 14.31Spain
9.28Pharmaceuticals & Biotechnology 10.22Italy
8.15Automobiles & Parts 5.24Netherlands
6.69Electricity 4.23Finland
4.35Construction & Materials 2.00Belgium
3.70Gas, Water & Multiutilities 1.42Luxembourg
3.53Fixed Line telecommunications 0.72Austria
3.11Mobile telecommunications 0.64Portugal
2.39Real Estate Investment trusts 0.57Ireland
2.15Life Insurance 0.48United Kingdom
1.97Electronic & Electrical Equipment 99.99
1.69technology Hardware & Equipment
1.48Real Estate Investment & Services
1.09Industrial Metals & Mining
1.02Media
0.87Food & Drug Retailers
0.67Industrial transportation
0.51Financial Services
0.50Chemicals
0.44Forestry & Paper
0.40Alternative Energy
0.26Beverages
0.25travel, Leisure & Catering
0.13Household Goods & Home Construction
0.10General Retailers
0.08Aerospace & Defense

99.99

Lyxor Index Fund
OCtOBER 31, 2018

Economic and Geographical Classification of Investments

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

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

Bonds

0.0895 99296 698USDAPPLE INC 2.4% 13/01/2023100 000
0.0896 11096 909USDAPPLE INC 2.85% 11/05/2024100 000
0.0896 56798 542USDAPPLE INC 3.25% 23/02/2026100 000
0.0896 47198 242USDAPPLE INC 3.35% 09/02/2027100 000
3.243 989 1954 036 294USDAt&t INC 3.4% 15/05/20254 245 000
0.77948 406949 757USDAt&t INC FRN 01/06/2021942 000
0.77948 743950 300USDAt&t INC FRN 12/06/2024946 000
0.12151 081152 000USDBAXALtA INC 4% 23/06/2025155 000
0.002 0342 037USDBP CAPItAL MARKEtS PLC FRN 16/09/20212 000
0.35428 836430 131USDCHARtER COMMUNICAtIONS OPERAtING LLC / CHARtER

COMMUNICAtIONS OPERAtING CAPItAL FRN 01/02/2024
422 000

0.811 000 9681 001 348USDCHEVRON CORP FRN 03/03/2020999 000
0.921 136 1521 137 815USDCVS HEALtH CORP FRN 09/03/20211 129 000
1.421 744 3141 745 594USDDEUtSCHE BANK AG/NEW YORK NY FRN 22/01/20211 765 000
0.0789 54490 867USDDUKE ENERGY CORP 2.65% 01/09/2026100 000
2.162 653 2672 649 834USDEQt CORP FRN 01/10/20202 651 000
0.0449 34750 610USDEXPEDIA GROUP INC 5% 15/02/202649 000
0.16196 478197 357USDFORD MOtOR CREDIt CO LLC FRN 12/10/2021200 000
3.424 209 0104 206 378USDJAPAN BANK FOR INtERNAtIONAL COOPERAtION 1.75% 13/11/20184 210 000
0.0792 18898 413USDMYLAN NV 3.95% 15/06/2026100 000
0.26319 297320 105USDNORDEA BANK AB FRN 27/05/2021315 000
0.15183 350186 399USDRECKItt BENCKISER tREASURY SERVICES PLC 3% 26/06/2027200 000
0.881 084 9491 085 266USDROYAL BANK OF CANADA FRN 22/07/20201 083 000
1.371 692 3471 695 784USDSANtANDER UK PLC FRN 01/06/20211 685 000
0.14167 049167 139USDSEMPRA ENERGY FRN 15/01/2021167 000
3.003 693 2983 692 634USDUNItED tECHNOLOGIES CORP FRN 16/08/20213 686 000
0.0673 06573 195USDUNItEDHEALtH GROUP INC 2.125% 15/03/202175 000

20.5025 238 05825 309 648Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.0333 28833 277USDASIAN DEVELOPMENt BANK 1.75% 13/09/202235 000
0.61756 230755 724USDASIAN DEVELOPMENt BANK 2% 24/04/2026823 000
0.35433 261433 840USDDEVELOPMENt BANK OF JAPAN INC - REGS - 1.625% 01/09/2021454 000
0.16192 472192 303USDDEVELOPMENt BANK OF JAPAN INC 2% 19/10/2021200 000
0.0340 70740 698USDEUROPEAN BANK FOR RECONStRUCtION & DEVELOPMENt 2.125%

07/03/2022
42 000

1.191 461 2481 461 068USDEUROPEAN INVEStMENt BANK 1.625% 14/08/20201 496 000
0.002 9152 915USDEUROPEAN INVEStMENt BANK 1.625% 15/12/20203 000
0.54667 106666 749USDEUROPEAN INVEStMENt BANK 1.875% 10/02/2025722 000

14.3317 630 87717 621 760USDEUROPEAN INVEStMENt BANK 2.125% 15/10/202118 111 000
1.461 801 4921 800 419USDEUROPEAN INVEStMENt BANK 2.25% 15/08/20221 859 000
0.0338 14938 002USDEUROPEAN INVEStMENt BANK 3.25% 29/01/202438 000
0.0220 42820 424USDEUROPEAN INVEStMENt BANK 4% 16/02/202120 000
0.40492 743492 743USDINtER-AMERICAN DEVELOPMENt BANK 1.25% 15/10/2019500 000

OCtOBER 31, 2018
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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)

5.246 443 9696 454 995USDINtER-AMERICAN DEVELOPMENt BANK 1.875% 15/03/20216 615 000
0.28344 157344 143USDINtER-AMERICAN DEVELOPMENt BANK 1.875% 16/06/2020350 000
0.42522 694522 662USDINtERNAtIONAL AMERICAN DEVELOPMENt BANK 1.75% 15/10/2019528 000
0.51627 639627 616USDINtERNAtIONAL BANK FOR RECONStRUCtION & DEVELOPMENt 1.125%

27/11/2019
639 000

2.332 869 7242 867 462USDINtERNAtIONAL BANK FOR RECONStRUCtION & DEVELOPMENt 1.25%
26/07/2019

2 900 000

0.13160 469160 348USDINtERNAtIONAL BANK FOR RECONStRUCtION & DEVELOPMENt 1.875%
07/10/2022

168 000

2.252 766 7942 773 444USDINtERNAtIONAL BANK FOR RECONStRUCtION & DEVELOPMENt 2.5%
29/07/2025

2 886 000

0.016 5186 513USDINtERNAtIONAL FINANCE CORP 2.125% 07/04/20267 000
0.0449 20149 129USDINtERNAtIONAL FINANCE CORP 2.25% 25/01/202150 000
9.9412 232 70212 228 114USDKREDItANStALt FUER WIEDERAUFBAU 1.625% 29/05/202012 487 000
0.17210 360210 596USDKREDItANStALt FUER WIEDERAUFBAU 2.125% 17/01/2023219 000
0.44545 163552 169USDPROVINCE OF ALBERtA CANADA 3.3% 15/03/2028558 000
1.031 265 8851 266 841USDPROVINCE OF ONtARIO CANADA 2.55% 12/02/20211 283 000

10.4412 848 48213 227 794USDUNItED StAtES tREASURY INFLAtION INDEXED BONDS FRN 15/01/202813 276 300
5.416 664 4066 798 200USDUNItED StAtES tREASURY INFLAtION INDEXED BONDS FRN 15/07/20276 857 200
7.128 761 4938 987 135USDUNItED StAtES tREASURY INFLAtION INDEXED BONDS FRN 15/07/20288 988 200
2.402 954 1922 947 375USDUNItED StAtES tREASURY NOtE/BOND 1.25% 15/12/20182 957 600
1.832 256 2422 251 797USDUNItED StAtES tREASURY NOtE/BOND 1.25% 30/06/20192 275 800
2.302 828 2442 822 068USDUNItED StAtES tREASURY NOtE/BOND 1.25% 31/05/20192 849 000
0.0897 93398 121USDUNItED StAtES tREASURY NOtE/BOND 1.625% 30/06/202099 900
2.673 284 6573 328 901USDUNItED StAtES tREASURY NOtE/BOND 2.25% 15/11/20253 463 800
0.001 6871 776USDUNItED StAtES tREASURY NOtE/BOND 2.5% 15/02/20462 000
1.201 482 4491 482 062USDUNItED StAtES tREASURY NOtE/BOND 5.5% 15/08/20281 238 600
0.25312 083319 031USDUNItED StAtES tREASURY NOtE/BOND 7.625% 15/11/2022265 100

75.6493 108 05993 888 214Total Supranationals, Governments and Local Public Authorities, Debt Instruments

119 197 862 118 346 117 96.14
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

119 197 862 118 346 117 96.14Total Investments
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7.35Banks 
59.65United States of America75.64 Governments
17.57Luxembourg

4.78Fixed Line telecommunications 10.11Germany
3.00Aerospace & Defense 3.93Japan
2.97Oil & Gas Producers 2.35Canada
0.92Food & Drug Retailers 1.56United Kingdom
0.35Leisure Goods 0.64Philippines
0.31technology Hardware & Equipment 0.26Sweden
0.23Financial Services 0.07Netherlands
0.18Health Care Equipment & Services 96.14
0.15Personal Goods
0.14Gas, Water & Multiutilities
0.07Pharmaceuticals & Biotechnology
0.04Software & Computer Services

96.14

Lyxor Index Fund
OCtOBER 31, 2018

Economic and Geographical Classification of Investments

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

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

Bonds

0.07104 175105 219EURACCOR SA FRN 31/12/2099100 000
0.28422 786428 458EURARKEMA SA FRN 31/12/2099400 000
0.08120 413121 032EURBARRY CALLEBAUt SERVICES NV 5.625% 15/06/2021106 000
0.13192 311191 297EURBASF SE 0.875% 22/05/2025191 000
0.0234 48134 477EURBILFINGER SE 2.375% 07/12/201934 000
0.29437 985446 974EURBOMBARDIER INC - REGS - 6.125% 15/05/2021406 000
0.12187 486190 907EURBOPARAN FINANCE PLC - REGS - 4.375% 15/07/2021212 000
0.0799 73399 425EURCAISSE FRANCAISE DE FINANCEMENt LOCAL 0.75% 11/01/2027100 000
0.14206 547203 744EURCASINO GUICHARD PERRACHON SA FRN 09/03/2020200 000
0.691 047 4001 044 670EURCASINO GUICHARD PERRACHON SA FRN 26/05/20211 000 000
0.13200 014200 060EURCIE DE SAINt-GOBAIN 0% 27/03/2020200 000
0.47711 277714 231EURCREDIt MUtUEL - CIC HOME LOAN SFH SA 0.5% 21/01/2022700 000
3.174 793 2114 803 924EURDAIMLER AG 1.5% 03/07/20294 971 000
0.17264 835265 595EURDEUtSCHE LUFtHANSA AG FRN 12/08/2075249 000
0.36538 608539 081EURDEUtSCHE POSt AG 0.375% 01/04/2021534 000
0.42643 347651 179EUREDP - ENERGIAS DE PORtUGAL SA FRN 16/09/2075600 000
1.682 538 7962 563 026EURENEL FINANCE INtERNAtIONAL NV 5% 14/09/20222 179 000
0.07105 257105 657EURENEL FINANCE INtERNAtIONAL NV 5.25% 29/09/202388 000
0.36546 200561 155EURERStE GROUP BANK AG 4% 20/01/2021500 000
0.07108 405109 504EURFIAt CHRYSLER FINANCE EUROPE SA 4.75% 22/03/2021100 000
0.34519 630521 279EURFIAt CHRYSLER FINANCE EUROPE SA 6.75% 14/10/2019491 000
0.33503 015504 745EURIHO VERWALtUNGS GMBH - REGS - 2.75% 15/09/2021500 000
0.53808 934808 196EURINNOGY FINANCE BV 1.25% 19/10/2027829 000
0.921 397 2231 408 472EURINtERNAtIONAL GAME tECHNOLOGY PLC - REGS - 4.125% 15/02/20201 350 000
0.21316 461318 315EURINtERNAtIONAL GAME tECHNOLOGY PLC 4.75% 05/03/2020300 000
0.14215 194217 107EURItALGAS SPA 1.625% 18/01/2029238 000
0.21314 889312 013EURLANDWIRtSCHAFtLICHE RENtENBANK 0.625% 20/02/2030325 000
1.011 523 8011 547 403EURLEONARDO SPA 4.5% 19/01/20211 424 000
0.10153 012153 454EURMANPOWERGROUP INC 1.875% 11/09/2022146 000
0.20304 014304 433EURNOKIA OYJ 1% 15/03/2021300 000
0.07109 659110 924EUROI EUROPEAN GROUP BV - REGS - 4.875% 31/03/2021100 000
0.11167 208167 175EUROI EUROPEAN GROUP BV - REGS - 6.75% 15/09/2020150 000
0.07103 345103 411EURORANO SA 3.25% 04/09/2020100 000
0.0351 69651 770EURORANO SA 3.5% 22/03/202150 000
0.20295 768295 836EUROtE PLC 3.5% 09/07/2020284 000
0.14208 168209 565EUROtE PLC 4.375% 02/12/2019200 000
0.07103 825104 240EURPHOENIX PIB DUtCH FINANCE BV 3.125% 27/05/2020100 000
0.14209 801209 855EURREPSOL INtERNAtIONAL FINANCE BV FRN 31/12/2099200 000
0.13198 766208 192EURSALINI IMPREGILO SPA 3.75% 24/06/2021209 000
0.07104 571106 030EURSMURFIt KAPPA ACQUISItIONS ULC - REGS - 4.125% 30/01/2020100 000
0.07108 724110 233EURSOLVAY FINANCE SA FRN 31/12/2099100 000
0.10152 030153 264EURtELECOM ItALIA SPA/MILANO 4% 21/01/2020146 000
0.13201 693201 794EURtELEFONAKtIEBOLAGEt LM ERICSSON 0.875% 01/03/2021200 000
0.15231 953232 311EURtELEFONICA EUROPE BV FRN 31/12/2099200 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)

0.42631 425633 507EURtELEFONICA EUROPE BV FRN 31/12/2099600 000
0.41619 044620 282EURtELEFONICA EUROPE BV FRN 31/12/2099600 000
0.32480 208471 490EURtELEFONICA EUROPE BV FRN 31/12/2099500 000
0.14208 301209 032EURtEOLLISUUDEN VOIMA OYJ 2.5% 17/03/2021200 000
0.13200 489200 782EURtEREOS FINANCE GROUPE I SA 4.25% 04/03/2020200 000
0.931 415 0671 419 079EURVODAFONE GROUP PLC 2.2% 25/08/20261 356 000
1.782 701 4312 702 389EURVOLKSWAGEN LEASING GMBH FRN 06/07/20192 700 000
0.13198 886199 652EURVOLKSWAGEN LEASING GMBH FRN 06/07/2021200 000
0.28425 105431 051EURVOLVO CAR AB 3.25% 18/05/2021402 000
0.34517 033516 538EURWESFARMERS LtD 1.25% 07/10/2021500 000

19.1429 003 63629 143 434Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.731 106 4191 096 953EURAGENCE FRANCAISE DE DEVELOPPEMENt 1.5% 31/10/20341 100 000
4.446 727 7236 879 304EURBUNDESREPUBLIK DEUtSCHLAND BUNDESANLEIHE 3.75% 04/01/20196 673 170
5.067 673 0727 527 197EURDEUtSCHE BUNDESREPUBLIK COUPON StRIPS 0% 04/01/20247 664 143

11.7217 742 04717 446 777EURDEUtSCHE BUNDESREPUBLIK COUPON StRIPS 0% 04/07/202317 624 404.62
5.207 873 7247 645 579EURDEUtSCHE BUNDESREPUBLIK COUPON StRIPS 0% 04/07/20247 895 634
5.848 846 9898 435 131EURDEUtSCHE BUNDESREPUBLIK COUPON StRIPS 0% 04/07/20279 177 898
5.177 838 1107 740 624EURDEUtSCHE BUNDESREPUBLIK INFLAtION LINKED BOND FRN 15/04/20236 812 222.03
2.503 788 6363 593 284EURDEUtSCHE BUNDESREPUBLIK PRINCIPAL StRIPS 0% 04/01/20283 901 185
4.196 353 0726 111 816EURDEUtSCHE BUNDESREPUBLIK PRINCIPAL StRIPS 0% 04/01/20316 816 126
7.4811 312 51610 761 028EURDEUtSCHE BUNDESREPUBLIK PRINCIPAL StRIPS 0% 04/01/203713 268 569
7.1410 802 15210 128 093EURDEUtSCHE BUNDESREPUBLIK PRINCIPAL StRIPS 0% 04/07/204213 520 352
0.00904898EURDUtCH FUNGIBLE StRIP 0% 15/01/2027933
0.18270 471269 602EUREUROPEAN FINANCIAL StABILItY FACILItY 0% 17/11/2022270 000
0.0227 07526 909EUREUROPEAN FINANCIAL StABILItY FACILItY 0.5% 11/07/202527 000
0.661 003 060995 790EUREUROPEAN FINANCIAL StABILItY FACILItY 0.75% 03/05/20271 000 000
0.0464 67964 219EUREUROPEAN FINANCIAL StABILItY FACILItY 0.875% 26/07/202764 000
0.0121 71721 730EUREUROPEAN FINANCIAL StABILItY FACILItY 1.625% 17/07/202021 000
0.0576 13475 546EUREUROPEAN FINANCIAL StABILItY FACILItY 2.75% 03/12/202964 000
0.004 7904 753EUREUROPEAN INVEStMENt BANK 2.75% 13/09/20304 000
0.761 152 6051 150 192EUREUROPEAN StABILItY MECHANISM 0% 18/10/20221 151 574
0.001 6161 626EURFRENCH REPUBLIC GOVERNMENt BOND OAt FUNGIBLE StRIP 0%

25/10/2038
2 145

0.00979968EURItALY BtPS 0% 01/05/20311 564
5.067 667 8877 673 309EURItALY BUONI POLIENNALI DEL tESORO 0.05% 15/10/20197 707 000
0.00939935EURItALY BUONI POLIENNALI DEL tESORO 0.95% 15/03/20231 000
1.091 655 4971 765 528EURItALY BUONI POLIENNALI DEL tESORO 4% 01/02/20371 592 000
0.28419 061422 988EURItALY BUONI POLIENNALI DEL tESORO 4.25% 01/03/2020402 000
1.322 000 4301 976 250EURItALY BUONI POLIENNALI DEL tESORO 4.75% 01/09/20211 860 000
0.56854 943850 158EURItALY BUONI POLIENNALI DEL tESORO 5.25% 01/11/2029736 162.76
2.363 575 8133 581 057EURItALY BUONI POLIENNALI DEL tESORO FRN 15/05/20283 776 000
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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)

0.002 6182 631EURKINGDOM OF BELGIUM GOVERNMENt BOND COUPON StRIP 0%
22/06/2034

3 249

1.071 628 3271 610 731EURKREDItANStALt FUER WIEDERAUFBAU 1.125% 09/05/20331 621 000
3.254 929 9224 899 198EURKREDItANStALt FUER WIEDERAUFBAU 1.5% 11/06/20244 596 000
0.0236 16636 021EURSLOVAKIA GOVERNMENt BOND 1.625% 21/01/203134 830
0.0690 08789 695EURStAtE OF LOWER SAXONY 0.75% 15/02/202890 000
2.033 077 6273 077 769EURStAtE OF LOWER SAXONY 2.75% 13/09/20212 836 000

78.29118 627 807115 964 289Total Supranationals, Governments and Local Public Authorities, Debt Instruments

145 107 723 147 631 443 97.43
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

Other transferable securities

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.45677 372671 124EUREUROPEAN INVEStMENt BANK 4% 15/10/2037468 000

0.45677 372671 124Total Supranationals, Governments and Local Public Authorities, Debt Instruments

671 124 677 372 0.45Total Other transferable securities

145 778 847 148 308 815 97.88Total Investments
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78.29Governments 71.43Germany
5.35Financial Services 12.06Italy
3.17Automobiles & Parts 3.96Netherlands
1.97technology Hardware & Equipment 2.88France

1.37travel, Leisure & Catering
2.59Luxembourg

1.29Aerospace & Defense
2.52United Kingdom

1.55Banks

0.42Portugal
0.93Mobile telecommunications 0.41Sweden
0.90Food & Drug Retailers 0.36Austria
0.56Electricity 0.34Australia
0.46General Industrials 0.34Finland
0.41Chemicals 0.29Canada
0.36Industrial transportation 0.10United States of America
0.34General Retailers 0.08Belgium
0.26Construction & Materials 0.07Ireland
0.14Gas, Water & Multiutilities 0.02Slovakia
0.13Food Producers 97.88
0.12Support Services
0.10Alternative Energy
0.10Fixed Line telecommunications
0.08Beverages

97.88

Lyxor Index Fund
OCtOBER 31, 2018

Economic and Geographical Classification of Investments

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

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

Shares

0.299 902 52210 499 902CHFABB LtD4 348
4.36151 298 623170 356 318EURACS ACtIVIDADES DE CONStRUCCION Y SERVICIOS SA35 736
3.61125 245 427126 283 131EURADIDAS AG - REG - REG4 709
2.4585 021 93087 795 812JPYAEON CO LtD32 827
0.4515 705 22416 520 055EURAIRBUS SE1 257
4.25147 591 221146 321 475EURALLIANZ SE - REG6 258
5.84203 134 229194 150 799EURAMADEUS It GROUP SA - A22 318
1.0636 735 96145 137 209EURBASF SE - REG4 223
1.7259 785 32784 722 888EURBAYER AG6 898
1.5152 354 12757 997 156EURBAYERISCHE MOtOREN WERKE AG5 371
0.6823 520 34722 437 698CHFCEMBRA MONEY BANK AG2 481
1.7861 823 63773 138 276EURCOMMERZBANK AG57 979
1.2543 292 32641 862 406CHFCREDIt SUISSE GROUP AG - REG29 189
3.24112 656 412109 708 950EURDEUtSCHE tELEKOM AG - REG60 781
2.3280 679 01392 981 511EUREDP - ENERGIAS DE PORtUGAL SA203 268
3.79131 563 840158 213 242EURFIAt CHRYSLER AUtOMOBILES NV76 497
1.3245 738 09957 080 147EURFRESENIUS MEDICAL CARE AG & CO KGAA5 160
0.175 957 0996 360 049EURGRAND CItY PROPERtIES SA2 179
3.96137 566 032150 877 592JPYHItACHI LtD39 736
0.9633 249 69738 368 681JPYHOKUHOKU FINANCIAL GROUP INC23 699
0.4114 118 82813 175 742EURKESKO OYJ - B2 139
1.7460 269 33769 728 085EURMORPHOSYS AG5 762
1.9467 231 87764 582 663EURMUENCHENER RUECKVERSICHERUNGS-GESELLSCHAFt AG IN

MUENCHEN - REG
2 768

5.66196 791 578223 193 898JPYNIPPON StEEL & SUMItOMO MEtAL CORP94 294
2.0270 189 31469 209 282EURNN GROUP NV14 445
1.7259 818 67677 088 457CHFOC OERLIKON CORP AG - REG44 469
4.98173 304 768183 911 994JPYOtSUKA HOLDINGS CO LtD32 046
4.81166 871 227167 730 540CHFPARtNERS GROUP HOLDING AG2 073
0.9532 995 10443 822 445NOKPEtROLEUM GEO-SERVICES ASA93 293
2.2979 507 41081 834 571EURPORSCHE AUtOMOBIL HOLDING SE - PFD11 048
1.6457 113 59471 766 092EURRWE AG25 938
1.3446 443 84454 320 183EURSAP SE3 837
2.2076 415 85995 463 612JPYSHISEIDO CO LtD10 707
1.1941 492 24150 454 920EURSIEMENS AG - REG3 190
2.8398 140 590110 805 945JPYSUMItOMO ELECtRIC INDUStRIES LtD63 645
0.8328 757 71732 754 596AUDSYDNEY AIRPORt55 828
2.7294 349 74594 249 904JPYtOYOtA MOtOR CORP14 263
1.9467 227 72073 723 650JPYtREND MICRO INC/JAPAN10 311
9.58332 979 992313 542 295EURVOLKSWAGEN AG - PFD17 505
0.134 484 7574 746 537SEKVOLVO AB - B2 655
0.3512 275 23413 026 101EURVONOVIA SE2 375
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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)

1.7560 678 74667 818 950AUDWHItEHAVEN COAL LtD156 415

98.033 404 279 2513 667 763 759Total Shares

3 667 763 759 3 404 279 251 98.03
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

3 667 763 759 3 404 279 251 98.03Total Investments

OCtOBER 31, 2018
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22.71Automobiles & Parts 38.56Germany
8.45Pharmaceuticals & Biotechnology 27.70Japan
6.19Nonlife Insurance 10.21Spain
5.85Support Services 8.74Switzerland
5.81Personal Goods 6.26Netherlands
5.67Industrial Metals & Mining 2.58Australia
5.48Financial Services 2.32Portugal
4.36Construction & Materials 0.95Norway
3.98Banks 0.41Finland
3.96Electronic & Electrical Equipment 0.17Luxembourg
3.27Software & Computer Services 0.13Sweden
3.24Mobile telecommunications 98.03
2.45General Retailers
2.32Electricity
2.14Industrial Engineering
2.02Life Insurance
1.75Mining
1.64Gas, Water & Multiutilities
1.32Health Care Equipment & Services
1.19General Industrials
1.06Chemicals
0.95Oil Equipment, Services & Distribution
0.83Industrial transportation
0.53Real Estate Investment & Services
0.45Aerospace & Defense
0.41Food & Drug Retailers

98.03

Lyxor Index Fund
OCtOBER 31, 2018

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor SG Japan Quality Income UCITS ETF

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

Bonds

0.08100 445100 474EURABBVIE INC 0.375% 18/11/2019100 000
0.21262 809263 580EURABBVIE INC 1.375% 17/05/2024260 000
0.55684 903685 680EURABN AMRO BANK NV 1% 16/04/2025676 000
0.0679 85879 944EURABN AMRO BANK NV 2.5% 29/11/202373 000
2.092 607 0072 607 215EURABN AMRO BANK NV FRN 06/03/20192 600 000
0.16203 969204 057EURAMGEN INC 2.125% 13/09/2019200 000
2.032 537 0852 528 975EURANHEUSER-BUSCH INBEV NV 1.5% 18/04/20302 659 000
0.40506 015505 692EURANHEUSER-BUSCH INBEV SA/NV 2% 17/03/2028493 000
0.08103 237103 372EURAP MOLLER - MAERSK A/S 1.75% 18/03/2021100 000
0.37456 943465 573EURAtLANtIA SPA 1.625% 03/02/2025500 000
0.74922 151954 524EURAtLANtIA SPA 1.875% 13/07/20271 048 000
0.40505 938506 260EURAt&t INC - REGS - FRN 05/09/2023500 000
0.17206 840207 122EURAt&t INC 1.875% 04/12/2020200 000
0.42529 328531 393EURAt&t INC 2.4% 15/03/2024500 000
0.19239 704239 901EURAUtOROUtES DU SUD DE LA FRANCE SA 5.625% 04/07/2022200 000
1.411 761 7771 763 496EURBANCO BILBAO VIZCAYA ARGENtARIA SA FRN 09/03/20231 800 000
0.61760 181760 076EURBANK NEDERLANDSE GEMEENtEN NV 0.375% 14/01/2022748 000
0.016 3066 308EURBANK NEDERLANDSE GEMEENtEN NV 3.75% 14/01/20206 000
0.08100 724100 745EURBANK OF AMERICA CORP FRN 07/02/2022100 000
0.55682 835682 863EURBARCLAYS BANK PLC FRN 13/03/2019682 000
0.08101 667101 807EURBARCLAYS PLC 1.5% 01/04/2022100 000
0.801 000 1631 001 239EURBARCLAYS PLC 1.875% 23/03/2021969 000
0.12145 923146 357EURBASF SE 0.875% 15/11/2027150 000
0.15182 179182 335EURBASF SE 2% 05/12/2022169 000
0.0677 22377 228EURBASF SE FRN 15/11/201977 000
0.901 119 7441 120 349EURBAYER AG 1.875% 25/01/20211 080 000
1.752 187 3502 191 057EURBAYER CAPItAL CORP BV 1.5% 26/06/20262 200 000
0.08100 340100 342EURBAYER CAPItAL CORP BV FRN 26/06/2022100 000
0.28345 645344 951EURBMW FINANCE NV 0.375% 10/07/2023351 000
0.001 0481 047EURBNG BANK NV 1.125% 04/09/20241 000
0.881 105 6751 106 192EURBNP PARIBAS SA 1.125% 15/01/20231 077 000
0.08102 632102 720EURBNP PARIBAS SA FRN 07/06/2024103 000
0.77958 949959 078EURBNP PARIBAS SA FRN 15/01/2020955 000
0.63790 040790 940EURBOUYGUES SA 1.375% 07/06/2027800 000
0.28348 071348 702EURBRItISH tELECOMMUNICAtIONS PLC 0.625% 10/03/2021345 000
2.222 773 4832 774 553EURCItIGROUP INC FRN 21/03/20232 779 000
0.0678 05978 090EURCOMMERZBANK AG 0.5% 28/08/202379 000
1.081 354 8541 355 466EURCREDIt AGRICOLE HOME LOAN SFH SA 4% 17/01/20221 200 000
0.17213 325212 594EURDAIMLER AG 1.4% 12/01/2024209 000
0.002 9352 908EURDAIMLER INtERNAtIONAL FINANCE BV 1% 11/11/20253 000
0.13164 407164 491EURDEUtSCHE POSt AG 0.375% 01/04/2021163 000
2.012 516 9412 520 477EURDEUtSCHE tELEKOM INtERNAtIONAL FINANCE BV 0.625% 03/04/20232 508 000
0.821 022 8721 026 191EURDEUtSCHE tELEKOM INtERNAtIONAL FINANCE BV 1.5% 03/04/20281 029 000
0.871 085 9081 086 130EURDEUtSCHE tELEKOM INtERNAtIONAL FINANCE BV FRN 03/04/20201 083 000
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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)

0.0114 35314 381EURENEL FINANCE INtERNAtIONAL NV 5.25% 29/09/202312 000
1.131 409 6061 414 154EURENGIE SA 6.375% 18/01/20211 231 000
0.25317 139317 620EURENI SPA 1.5% 02/02/2026317 000
0.35432 426433 028EURE.ON SE 1.625% 22/05/2029433 000
2.012 511 4542 520 240EUREVONIK FINANCE BV 0.375% 07/09/20242 569 000
0.921 145 9601 147 249EURFCA BANK SPA/IRELAND 1% 15/11/20211 156 000
2.242 798 1882 854 183EURGENERAL ELECtRIC CO 1.5% 17/05/20293 075 000
1.391 736 9381 738 981EURGLAXOSMItHKLINE CAPItAL PLC 4% 16/06/20251 449 000
0.32401 801404 141EURGLOBAL SWItCH HOLDINGS LtD 1.5% 31/01/2024405 000
0.0679 48679 577EURGOLDMAN SACHS GROUP INC - EMtN - 1.375% 15/05/202479 000
0.19240 216240 284EURGOLDMAN SACHS GROUP INC FRN 09/09/2022240 000
0.45560 170560 629EURGOLDMAN SACHS GROUP INC FRN 26/09/2023566 000
0.0561 03861 041EURGOLDMAN SACHS GROUP INC FRN 31/12/201861 000
1.151 432 4371 433 266EURHEINEKEN NV 1% 04/05/20261 454 000
0.871 087 2751 088 605EURHSBC HOLDINGS PLC FRN 05/10/20231 095 000
1.601 999 2712 000 068EURHSBC HOLDINGS PLC FRN 27/09/20221 992 000
0.16202 721202 711EURHSBC SFH FRANCE SA 0.375% 11/03/2022200 000
1.431 787 1481 791 189EURIBERDROLA INtERNAtIONAL BV 1.125% 21/04/20261 800 000
1.051 308 2351 310 336EURINtERNAtIONAL BUSINESS MACHINES CORP 1.5% 23/05/20291 317 000
0.10129 451129 501EURINtESA SANPAOLO SPA FRN 15/06/2020130 000
0.25315 112315 349EURJPMORGAN CHASE & CO 0.625% 25/01/2024320 000
2.152 684 4282 690 790EURJPMORGAN CHASE & CO FRN 18/05/20282 684 000
0.25313 149313 268EURKERING SA 2.5% 15/07/2020300 000
0.21256 372256 809EURKRAFt HEINZ FOODS CO 2% 30/06/2023244 000
0.27331 165331 027EURLEEDS BUILDING SOCIEtY 0.5% 03/07/2024333 000
0.001 0071 008EURLINDE FINANCE BV 0.25% 18/01/20221 000
0.32405 427407 022EURLINDE FINANCE BV 1% 20/04/2028409 000
0.811 010 1921 012 774EURMORGAN StANLEY 1.875% 27/04/20271 003 000
0.005 2675 273EURMORGAN StANLEY 2.375% 31/03/20215 000
0.12145 853145 853EURMORGAN StANLEY FRN 19/11/2019145 000
0.0339 68739 716EURNAtIONAL AUStRALIA BANK LtD 0.875% 20/01/202239 000
0.0898 06398 506EURNAtURGY FINANCE BV 1.375% 19/01/2027100 000
1.191 480 6791 480 738EURNAtWESt MARKEtS PLC FRN 27/09/20211 479 000
1.081 346 1421 347 359EURNOVARtIS FINANCE SA 0.125% 20/09/20231 360 000
0.16203 350203 460EUROMV AG 1% 14/12/2026205 000
1.972 461 0422 463 261EURPROCtER & GAMBLE CO 4.875% 11/05/20271 880 000
2.473 080 7113 086 125EURRCI BANQUE SA FRN 12/01/20233 148 000
0.0343 00443 020EURRCI BANQUE SA FRN 12/04/202143 000
0.24298 379300 311EURRELX FINANCE BV 1.375% 12/05/2026300 000
0.08100 575100 580EURROYAL BANK OF CANADA FRN 06/08/2020100 000
0.931 166 5521 169 836EURROYAL BANK OF SCOtLAND GROUP PLC 2.5% 22/03/20231 119 000
0.48602 820603 067EURSAP SE 1.125% 20/02/2023580 000
1.942 421 8422 425 857EURSNAM SPA 0.875% 25/10/20262 677 000
0.0557 39357 455EURtELEKOM FINANZMANAGEMENt GMBH 4% 04/04/202251 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)

0.71890 700892 309EURtERNA REtE ELEttRICA NAZIONALE SPA 1.375% 26/07/2027955 000
0.0560 61360 681EURtERNA REtE ELEttRICA NAZIONALE SPA 4.75% 15/03/202155 000
0.61763 530763 879EURtOYOtA MOtOR CREDIt CORP 0.75% 21/07/2022750 000
2.012 506 1562 506 218EURUBS AG/LONDON FRN 05/09/20192 498 000
0.72894 586894 613EURUBS AG/LONDON FRN 10/01/2020891 000
0.30378 706378 656EURUNICREDIt SPA 3.25% 14/01/2021365 000
1.952 435 9312 440 986EURVAttENFALL AB 6.25% 17/03/20212 124 000
0.44548 913551 461EURVODAFONE GROUP PLC 2.2% 25/08/2026526 000
0.32400 254400 224EURVOLKSWAGEN FINANCIAL SERVICES AG FRN 11/10/2019400 000
1.031 283 2941 282 960EURVOLKSWAGEN LEASING GMBH 0.25% 05/10/20201 284 000
0.50625 651622 685EURVOLKSWAGEN LEASING GMBH 1.375% 20/01/2025642 000
1.682 101 1132 100 956EURVOLKSWAGEN LEASING GMBH FRN 06/07/20192 100 000
2.423 025 3243 026 864EURWELLS FARGO & CO - EMtN - FRN 31/01/20223 019 000
2.032 530 4252 533 804EURWELLS FARGO & CO 1% 02/02/20272 661 000
0.08103 459103 627EURWELLS FARGO & CO 2% 27/04/2026100 000
0.16202 101202 100EURZF NORtH AMERICA CAPItAL INC 2.25% 26/04/2019200 000

70.6888 311 76888 494 165Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.0118 57318 586EURCAISSE D’AMORtISSEMENt DE LA DEttE SOCIALE 3.375% 25/04/202117 000
1.742 180 1392 194 387EURCAISSE D’AMORtISSEMENt DE LA DEttE SOCIALE FRN 25/07/20211 873 000
0.0451 33451 088EURDEUtSCHE BUNDESREPUBLIK COUPON StRIPS 0% 04/01/202953 714
0.00855855EURDEUtSCHE BUNDESREPUBLIK COUPON StRIPS 0% 04/07/2022846
0.991 234 7801 232 559EURDEUtSCHE BUNDESREPUBLIK COUPON StRIPS 0% 04/07/20231 226 592
1.221 523 1241 523 589EURDEUtSCHE BUNDESREPUBLIK COUPON StRIPS 0% 04/07/20241 527 362
0.26320 042320 372EURDEUtSCHE BUNDESREPUBLIK COUPON StRIPS 0% 04/07/2026327 850
0.881 097 5901 100 904EURDEUtSCHE BUNDESREPUBLIK COUPON StRIPS 0% 04/07/20271 138 644.06
0.00505503EURDEUtSCHE BUNDESREPUBLIK COUPON StRIPS 0% 04/07/2028527
0.00981975EURDEUtSCHE BUNDESREPUBLIK COUPON StRIPS 0% 04/07/20301 044
0.001 4921 480EURDEUtSCHE BUNDESREPUBLIK COUPON StRIPS 0% 04/07/20351 713
1.061 323 6601 324 164EURDEUtSCHE BUNDESREPUBLIK PRINCIPAL StRIPS 0% 04/01/20311 420 136.54
0.004 3374 352EURDEUtSCHE BUNDESREPUBLIK PRINCIPAL StRIPS 0% 04/01/20375 087
0.005 7505 773EURDEUtSCHE BUNDESREPUBLIK PRINCIPAL StRIPS 0% 04/07/20407 055
0.47582 330577 074EURDEUtSCHE BUNDESREPUBLIK PRINCIPAL StRIPS 0% 04/07/2042728 864
0.00508507EURDUtCH FUNGIBLE StRIP 0% 15/01/2023504
0.971 213 7031 212 765EUREUROPEAN FINANCIAL StABILItY FACILItY 0.75% 03/05/20271 210 000
1.111 389 8241 389 289EUREUROPEAN StABILItY MECHANISM 0% 18/10/20221 388 581
0.11141 073141 024EUREUROPEAN StABILItY MECHANISM 0.875% 15/10/2019139 280
1.902 374 5322 369 810EURFRENCH REPUBLIC GOVERNMENt BOND OAt FUNGIBLE StRIP 0%

25/04/2025
2 415 167.28

0.00943939EURFRENCH REPUBLIC GOVERNMENt BOND OAt FUNGIBLE StRIP 0%
25/04/2035

1 156

0.001 5381 523EURFRENCH REPUBLIC GOVERNMENt BOND OAt FUNGIBLE StRIP 0%
25/04/2047

2 507

OCtOBER 31, 2018
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161the 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)

0.0784 01983 825EURFRENCH REPUBLIC GOVERNMENt BOND OAt FUNGIBLE StRIP 0%
25/10/2032

98 380

0.00929925EURFRENCH REPUBLIC GOVERNMENt BOND OAt FUNGIBLE StRIP 0%
25/10/2037

1 205

0.001 6291 624EURFRENCH REPUBLIC GOVERNMENt BOND OAt FUNGIBLE StRIP 0%
25/10/2038

2 163

0.00934932EURINtERNAtIONAL BANK FOR RECONStRUCtION & DEVELOPMENt 0.625%
12/01/2033

1 000

3.103 863 5643 859 948EURItALY BUONI POLIENNALI DEL tESORO 1.05% 01/12/20193 848 000
1.862 319 3142 321 394EURItALY BUONI POLIENNALI DEL tESORO 4.5% 01/03/20262 123 000
2.733 398 9993 398 908EURItALY BUONI POLIENNALI DEL tESORO FRN 15/09/20192 881 000
0.001 5921 555EURItALY BUONI POLIENNALI DEL tESORO HYBRID StRIP 0% 01/08/20342 871
2.533 161 5303 154 812EURKINGDOM OF BELGIUM GOVERNMENt BOND 5.5% 28/03/20282 195 912
0.002 5852 582EURKINGDOM OF BELGIUM GOVERNMENt BOND COUPON StRIP 0%

22/06/2034
3 208

0.44550 160550 143EURNAtWESt MARKEtS PLC FRN 02/03/2020551 000
0.00961957EURROYAUME DE BELGIQUE 0% 28/03/20321 123
0.0117 34317 347EURSLOVENIA GOVERNMENt BOND 4.625% 09/09/202414 000
0.831 043 0701 042 737EURSPAIN GOVERNMENt BOND 5.15% 31/10/2028783 000
0.871 087 6211 086 546EURStAtE OF HESSE 0.25% 10/06/20251 097 000
3.594 479 1704 478 771EURStAtE OF LOWER SAXONY 0% 10/01/20224 456 000
0.001 7061 699EURStAtE OF NORtH RHINE-WEStPHALIA 0.75% 16/08/20412 000

26.7933 482 73933 477 223Total Supranationals, Governments and Local Public Authorities, Debt Instruments

121 971 388 121 794 507 97.47
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

121 971 388 121 794 507 97.47Total Investments
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27.22Banks 18.48United States of America
26.79Governments 15.32Germany
12.19Financial Services 14.37Netherlands

3.65Nonequity Investment Instruments 12.13Italy
3.58Beverages 11.55United Kingdom
3.41Gas, Water & Multiutilities 11.42France
2.43Pharmaceuticals & Biotechnology 4.97Belgium
2.33Chemicals 3.39Luxembourg
2.24General Industrials 2.24Spain
2.19Electricity 1.95Sweden
1.97Household Goods & Home Construction 0.92Ireland
1.95Alternative Energy 0.32British Virgin Islands
1.64Fixed Line telecommunications 0.21Austria
1.53Software & Computer Services 0.08Canada
1.51Industrial transportation 0.08Denmark
0.65Automobiles & Parts 0.03Australia
0.63Construction & Materials 0.01Slovenia
0.44Mobile telecommunications 97.47
0.42Oil & Gas Producers
0.25General Retailers
0.24Media
0.21Food Producers

97.47

Lyxor Index Fund
OCtOBER 31, 2018

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor EuroMTS Covered Bond Aggregate UCITS ETF

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

Shares

0.66300 079340 974GBP3I GROUP PLC26 742
0.66296 425372 051USD3M CO1 558
0.68306 256305 483USDACCENtURE PLC - A1 943
0.66298 844233 016USDADOBE INC1 216
0.67301 921335 620USDAGILENt tECHNOLOGIES INC4 660
0.67303 298327 703USDAIR PRODUCtS & CHEMICALS INC1 965
0.63286 590350 813USDALLIANCE DAtA SYStEMS CORP1 390
0.70318 365328 082USDALLStAtE CORP3 326
0.66296 638327 727USDALPHABEt CLASS - A272
0.70317 436301 025USDAMERICAN EXPRESS CO3 090
0.73330 305328 474USDAMERICAN WAtER WORKS CO INC3 731
0.67305 187327 958USDAMGEN INC1 583
0.58260 882327 337EURAMUNDI SA4 379
0.70318 222254 870USDAPPLE INC1 454
0.72326 254327 682SEKASSA ABLOY AB16 339
0.65295 849358 167AUDAUStRALIA & NEW ZEALAND BANKING GROUP LtD16 098
0.60271 813248 077USDAUtODESK INC2 103
0.65292 420327 236USDAVON PRODUCtS INC149 194
0.68306 221388 512EURAXA SA12 207
0.68306 378341 192USDBANK OF AMERICA CORP11 141
0.67304 663362 734USDBANK OF NEW YORK MELLON CORP6 437
0.63284 585327 172EURBASF SE - REG3 692
0.63283 615418 699EURBAYER AG3 693
0.63282 667318 544USDBIOGEN INC929
0.66300 583361 397EURBIOMERIEUX3 936
0.73329 772328 160USDCA INC7 434
0.67303 886395 448AUDCALtEX AUStRALIA LtD15 172
0.75337 401401 993USDCAMPBELL SOUP CO9 019
0.70316 867328 043SEKCAStELLUM AB18 347
0.66299 669327 844USDCHEVRON CORP2 684
0.63286 537326 975EURCIE DE SAINt-GOBAIN7 608
0.69310 139273 042USDCISCO SYStEMS INC6 779
0.66299 480351 400USDCItIGROUP INC4 575
0.67303 835327 515EURCNP ASSURANCES13 612
0.73328 392290 184USDCOCA-COLA EUROPEAN PARtNERS PLC7 219
0.65291 974327 665USDCOLGAtE-PALMOLIVE CO4 903
0.78354 855329 592USDCOMCASt CORP9 304
0.69311 723382 867AUDCOMMONWEALtH BANK OF AUStRALIA6 353
0.66297 285250 883USDCONOCOPHILLIPS4 253
0.71320 366330 488GBPDIAGEO PLC9 257
0.64288 558327 789USDEBAY INC9 940
0.73331 718264 104USDELI LILLY & CO3 059
0.68308 099313 555EURELISA OYJ7 736
0.71322 794348 291EURENAGAS SA12 154

OCtOBER 31, 2018
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164the 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)

0.70314 526393 669EURENEL SPA64 050
0.67303 830388 316EURENGIE SA22 773
0.56252 091328 747USDEQt CORP7 421
0.70315 582328 551USDEXPEDIA GROUP INC2 516
0.68307 644327 942USDEXXON MOBIL CORP3 861
0.65293 971339 001USDFMC CORP3 765
0.73329 143316 703USDFORESt CItY REALtY tRUSt INC - A13 082
0.61275 773327 219EURFORtUM OYJ13 089
0.69312 503382 284USDGAP INC11 447
0.80356 680327 513USDGENERAL MOtORS CO9 748
0.63285 878327 423DKKGENMAB A/S2 086
0.67302 704385 355NOKGJENSIDIGE FORSIKRING ASA19 481
0.70316 250312 875GBPGLAXOSMItHKLINE PLC16 378
0.63286 319327 614USDHASBRO INC3 122
0.76344 809350 213USDHERSHEY CO3 218
0.68307 471295 051USDHP INC12 737
0.70316 042327 898EURIBERDROLA SA44 586
0.72325 394327 792USDINtEL CORP6 941
0.55250 599344 320USDINtERNAtIONAL BUSINESS MACHINES CORP2 171
0.67302 914396 844USDINtERNAtIONAL PAPER CO6 678
0.63284 110326 129EURINtESA SANPAOLO SPA128 391
0.67305 106328 217USDINtUIt INC1 446
0.64288 468349 138GBPINVEStEC PLC46 645
0.64291 040343 926USDIRON MOUNtAIN INC9 508
0.74332 616328 415USDJOHNSON & JOHNSON2 376
0.59268 421317 485GBPJOHNSON MAttHEY PLC7 066
0.67300 759327 390USDJONES LANG LASALLE INC2 274
0.70318 665323 906USDJPMORGAN CHASE & CO2 923
0.60272 933326 237EURKERING SA612
0.60271 531326 979EURKONINKLIJKE DSM NV3 097
0.73329 207407 891EURKONINKLIJKE KPN NV124 379
0.59268 635327 280EURKONINKLIJKE PHILIPS NV7 202
0.69310 614327 770GBPLAND SECURItIES GROUP PLC28 492
0.64287 827326 499AUDLENDLEASE GROUP23 074
0.64290 179327 576HKDLI & FUNG LtD1 467 627
0.75337 890321 245USDLINDE PLC2 042
0.68306 720307 719EURL’OREAL SA1 361
0.64291 275327 389USDMANPOWERGROUP INC3 818
0.73329 626365 538GBPMARKS & SPENCER GROUP PLC87 153
0.65291 761327 794USDMAStERCARD INC1 476
0.75340 593285 416USDMERCK & CO INC4 627
0.64289 360327 604USDMEtLIFE INC7 025
0.68306 545257 102USDMICROSOFt CORP2 870
0.64289 497332 229AUDMIRVAC GROUP188 230

OCtOBER 31, 2018
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165the 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)

0.76341 568411 749USDMOLSON COORS BREWING CO - B5 337
0.64291 458368 716AUDNAtIONAL AUStRALIA BANK LtD16 312
0.68308 305328 021USDNIELSEN HOLDINGS PLC11 867
0.63284 813326 841NOKNORSK HYDRO ASA54 704
0.67302 341327 447USDNORtHERN tRUSt CORP3 214
0.54246 249326 862USDNVIDIA CORP1 168
0.71322 163362 801EURORANGE SA20 574
0.63283 757327 098AUDORIGIN ENERGY LtD54 919
0.63286 740328 263USDOWENS CORNING6 066
0.72324 720328 027GBPPEARSON PLC28 281
0.64289 868284 431EURPEUGEOt SA12 165
0.78350 831422 518EURPROXIMUS SADP13 731
0.66298 082326 884AUDQANtAS AIRWAYS LtD76 887
0.63286 590327 367USDQUALCOMM INC4 557
0.59267 967326 141AUDREA GROUP LtD5 279
0.72324 811343 181EURRED ELECtRICA CORP SA15 665
0.64291 295327 391GBPREDROW PLC43 136
0.68308 466346 371GBPRELX PLC15 575
0.67301 448327 443USDRESMED INC2 846
0.63283 263327 327USDSALESFORCE.COM INC2 064
0.73329 716327 750EURSANOFI3 691
0.67303 952327 685NOKSCHIBStED ASA8 746
0.65295 532327 138EURSCHNEIDER ELECtRIC SE4 078
0.70317 806311 918USDSEMPRA ENERGY2 886
0.72324 052372 101GBPSEVERN tRENt PLC13 613
0.62281 310397 481EURSOCIEtE GENERALE SA7 644
0.70315 930386 419EURSODEXO SA3 094
0.70317 090381 883USDSPECtRA ENERGY PARtNERS LP9 191
0.61277 691326 930GBPStANDARD CHARtERED PLC39 550
0.62279 681364 298AUDStOCKLAND109 310
0.57258 585297 238EURStORA ENSO OYJ - R17 153
0.63283 208327 335SEKSVENSKA HANDELSBANKEN AB26 004
0.66298 787332 651SEKSWEDBANK AB - A13 250
0.64291 552327 439USDt ROWE PRICE GROUP INC3 006
0.69311 187279 362USDtARGEt CORP3 721
0.69310 417327 156SEKtELE2 AB27 280
0.71323 014257 235SEKtELEFONAKtIEBOLAGEt LM ERICSSON - B37 005
0.69314 298353 874EURtELENEt GROUP HOLDING NV6 469
0.63286 886327 764EURtELEPERFORMANCE1 739
0.71322 818333 948SEKtELIA CO AB71 509
0.69310 428384 759AUDtELStRA CORP LtD142 205
0.63283 967327 554USDtEXAS INStRUMENtS INC3 059
0.63283 259270 886USDtIFFANY & CO2 545
0.67302 580329 839CADtORONtO-DOMINION BANK5 441
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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)

0.72324 955374 166AUDtRANSURBAN GROUP40 431
0.64289 738327 095CHFUBS GROUP AG20 685
0.70317 274327 792EURUNILEVER NV5 892
0.70316 303327 764GBPUNILEVER PLC5 970
0.66299 484361 487USDUNItED PARCEL SERVICE INC - B2 811
0.78353 673324 756USDVERIZON COMMUNICAtIONS INC6 195
0.72325 197358 770AUDVICINItY CENtRES173 143
0.67301 478327 588USDVISA INC2 187
0.74332 421385 082USDWELLS FARGO & CO6 245
0.75337 155328 103USDWELLtOWER INC5 103
0.68309 086381 976AUDWEStPAC BANKING CORP16 242
0.66299 997294 299GBPWHItBREAD PLC5 336
0.72325 521327 355AUDWOOLWORtHS GROUP LtD16 155
0.57259 226403 488GBPWPP PLC22 831
0.60271 612326 815USDWYNDHAM DEStINAtIONS INC7 570
0.75339 066328 147USDXEROX CORP12 166
0.60269 534292 526USDXYLEM INC/NY4 110

100.0145 232 54849 781 318Total Shares

49 781 318 45 232 548 100.01
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

49 781 318 45 232 548 100.01Total Investments
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11.89Banks 46.62United States of America
6.20Pharmaceuticals & Biotechnology 11.61United Kingdom
5.99technology Hardware & Equipment 10.63Australia
5.88Software & Computer Services 9.87France
4.81Media 4.82Sweden
4.64Financial Services 2.62Netherlands
4.01Personal Goods 2.13Spain
3.98General Retailers 1.97Norway
3.95Oil & Gas Producers 1.86Finland
3.90Real Estate Investment trusts 1.47Belgium
3.68Fixed Line telecommunications 1.32Italy
3.48Real Estate Investment & Services 1.26Germany
3.45Gas, Water & Multiutilities 0.68Ireland
3.34Support Services 0.67Canada
3.14Chemicals 0.64Bermuda
2.72Electricity 0.64Switzerland
2.62travel, Leisure & Catering 0.63Denmark
2.05Nonlife Insurance 0.57Jersey
1.92Electronic & Electrical Equipment 100.01
1.48Food & Drug Retailers
1.43Automobiles & Parts
1.43Beverages
1.40Mobile telecommunications
1.38Industrial transportation
1.33Health Care Equipment & Services
1.32Industrial Engineering
1.31Life Insurance
1.27Construction & Materials
1.24Forestry & Paper
0.76tobacco
0.75Food Producers
0.70Oil Equipment, Services & Distribution
0.66General Industrials
0.64Household Goods & Home Construction
0.63Industrial Metals & Mining
0.63Leisure Goods

100.01

Lyxor Index Fund
OCtOBER 31, 2018

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor Global Gender Equality (DR) UCITS ETF

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

Bonds

0.10101 199101 258EUR2I REtE GAS SPA 1.75% 16/07/2019100 000
1.211 250 1001 249 781EURACCOR SA FRN 31/12/20991 200 000
0.25259 611259 658EURAIR PRODUCtS & CHEMICALS INC 2% 07/08/2020250 000
4.895 059 5505 065 326EURANHEUSER-BUSCH INBEV SA/NV FRN 15/04/20245 112 000
0.39398 426398 978EURARD FINANCE SA 6.625% 15/09/2023400 000
0.87903 032902 471EURARDAGH PACKAGING FINANCE PLC / ARDAGH HOLDINGS USA INC - REGS

- 2.75% 15/03/2024
905 000

0.20206 612205 797EURARDAGH PACKAGING FINANCE PLC - REGS - 4.125% 15/05/2023200 000
0.51528 483527 533EURARKEMA SA FRN 31/12/2099500 000
0.0665 39469 224EURAStALDI SPA - REGS - 7.125% 01/12/2020240 000
0.0991 38993 115EURAtLANtIA SPA 1.625% 03/02/2025100 000
0.10101 212101 281EURAUtODIS SA - REGS - 4.375% 01/05/2022100 000
0.10106 154106 390EURBALL CORP 3.5% 15/12/2020100 000
0.13131 838131 825EURBILFINGER SE 2.375% 07/12/2019130 000
0.89921 278923 452EURBOMBARDIER INC - REGS - 6.125% 15/05/2021854 000
0.21212 071212 038EURBURGER KING FRANCE SAS - REGS - 6% 01/05/2024200 000
1.741 795 1851 794 204EURCAISSE FRANCAISE DE FINANCEMENt LOCAL 0.75% 11/01/20271 800 000
0.74765 836763 512EURCASINO GUICHARD PERRACHON SA FRN 07/03/2024800 000
0.20206 547206 108EURCASINO GUICHARD PERRACHON SA FRN 09/03/2020200 000
0.28293 091292 593EURCASINO GUICHARD PERRACHON SA FRN 25/01/2023300 000
0.24249 166244 317EURCMA CGM SA - REGS - 5.25% 15/01/2025293 000
0.1098 48798 342EURCONtOURGLOBAL POWER HOLDINGS SA - REGS - 3.375% 01/08/2023100 000
0.19196 701196 338EURCONtOURGLOBAL POWER HOLDINGS SA - REGS - 4.125% 01/08/2025200 000
0.52535 395538 154EURCORRAL PEtROLEUM HOLDINGS AB - REGS - 11.75% 15/05/2021500 000
0.10101 910101 879EURCROWN EUROPEAN HOLDINGS SA - REGS - 2.25% 01/02/2023100 000
0.72742 353743 036EURCROWN EUROPEAN HOLDINGS SA - REGS - 4% 15/07/2022673 000
1.081 119 4771 104 419EURDAIMLER AG 1.5% 03/07/20291 161 000
0.28293 552293 729EURDEUtSCHE LUFtHANSA AG FRN 12/08/2075276 000
0.20201 726201 829EURDEUtSCHE POSt AG 0.375% 01/04/2021200 000
0.62643 347643 062EUREDP - ENERGIAS DE PORtUGAL SA FRN 16/09/2075600 000
0.29301 703301 634EURELIS SA 2.875% 15/02/2026300 000
0.0660 42760 454EURE.ON SE 0.375% 23/08/202160 000
0.10102 787102 349EURFAURECIA 3.625% 15/06/2023100 000
2.752 838 9962 811 503EURFIAt CHRYSLER FINANCE EUROPE SA 4.75% 15/07/20222 561 000
1.411 451 5361 443 247EURFIAt CHRYSLER FINANCE EUROPE SA 4.75% 22/03/20211 339 000
0.20207 742207 867EURFMC FINANCE VIII SA - REGS - 5.25% 31/07/2019200 000
0.0327 83527 782EURGIE PSA tRESORERIE 6% 19/09/203322 000
0.0665 85266 083EURHEIDELBERGCEMENt AG 2.25% 30/03/202363 000
0.11108 973109 136EURHUNtSMAN INtERNAtIONAL LLC 5.125% 15/04/2021100 000
0.10100 603100 746EURIHO VERWALtUNGS GMBH - REGS - 2.75% 15/09/2021100 000
0.19200 827201 948EURIHO VERWALtUNGS GMBH - REGS - 3.25% 15/09/2023200 000
0.29300 562302 672EURIHO VERWALtUNGS GMBH - REGS - 3.75% 15/09/2026302 109
1.281 320 0621 320 396EURINEOS FINANCE PLC - REGS - 4% 01/05/20231 293 000
0.50517 950518 627EURINNOGY FINANCE BV 1.5% 31/07/2029537 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)

3.423 534 4993 533 443EURINtERNAtIONAL GAME tECHNOLOGY PLC - REGS - 4.75% 15/02/20233 298 000
0.10105 487105 395EURINtERNAtIONAL GAME tECHNOLOGY PLC 4.75% 05/03/2020100 000
0.63646 757648 712EURIQVIA INC - REGS - 3.25% 15/03/2025638 000
0.0992 91192 796EURIREN SPA 0.875% 04/11/2024100 000
0.51521 915522 113EURKERING SA 2.5% 15/07/2020500 000
0.0997 33397 062EURKONGSBERG ACtUAtION SYStEMS BV 5% 15/07/2025100 000
0.75775 751776 560EURK+S AG 2.625% 06/04/2023760 000
0.17179 416179 573EURLA FINANCIERE AtALIAN SASU - REGS - 4% 15/05/2024200 000
0.0880 38480 384EURLAFARGE SA FRN 29/11/201880 000
0.00969967EURLANDWIRtSCHAFtLICHE RENtENBANK 0.625% 20/02/20301 000
0.971 000 5291 001 301EURLEONARDO SPA 4.5% 19/01/2021935 000
0.0883 79483 928EURLEONARDO SPA 5.25% 21/01/202275 000
0.76789 848789 388EURLKQ EUROPEAN HOLDINGS BV - REGS - 3.625% 01/04/2026800 000
0.10102 689103 064EURLOXAM SAS - REGS - 3.5% 03/05/2023100 000
0.12122 079122 083EURNOVALIS SAS - REGS - 3% 30/04/2022120 000
0.68698 180698 604EURORANO SA 3.125% 20/03/2023700 000
1.761 817 1731 817 147EURORANO SA 4.875% 23/09/20241 750 000
0.32329 093329 269EUROtE PLC 3.5% 09/07/2020316 000
0.90934 005932 642EURPEUGEOt SA 2% 23/03/2024918 000
0.12125 178124 791EURPIAGGIO & C SPA - REGS - 3.625% 30/04/2025125 000
0.38392 460392 256EURPVH CORP - REGS - 3.125% 15/12/2027400 000
0.0992 23092 373EURRAFFINERIE HEIDE GMBH - REGS - 6.375% 01/12/2022100 000
0.20208 393208 459EURREPSOL INtERNAtIONAL FINANCE BV 2.625% 28/05/2020200 000
0.21213 482213 006EURREPSOL INtERNAtIONAL FINANCE BV FRN 25/03/2075200 000
1.021 049 0051 048 105EURREPSOL INtERNAtIONAL FINANCE BV FRN 31/12/20991 000 000
0.62643 685644 404EURRWE AG FRN 21/04/2075633 000
1.451 496 4481 498 917EURSAIPEM FINANCE INtERNAtIONAL BV 2.625% 07/01/20251 554 000
0.18190 207189 836EURSALINI IMPREGILO SPA 3.75% 24/06/2021200 000
1.181 222 7681 228 922EURSELECtA GROUP BV - REGS - 5.875% 01/02/20241 242 000
2.612 698 1482 699 279EURSIEMENS FINANCIERINGSMAAtSCHAPPIJ NV 0.375% 06/09/20232 694 000
0.30307 463308 102EURSILGAN HOLDINGS INC 3.25% 15/03/2025300 000
0.18188 405187 566EURSMURFIt KAPPA ACQUISItIONS ULC 2.875% 15/01/2026184 000
0.82843 558843 973EURSOLVAY FINANCE SA FRN 31/12/2099830 000
0.49511 000512 989EURSOLVAY FINANCE SA FRN 31/12/2099470 000
0.39404 622404 680EURStADSHYPOtEK AB 0.375% 24/02/2021400 000
0.50515 573515 773EURtELECOM ItALIA SPA/MILANO 2.375% 12/10/2027571 000
0.0997 41597 585EURtELECOM ItALIA SPA/MILANO 3% 30/09/2025100 000
0.36368 620368 960EURtELECOM ItALIA SPA/MILANO 4% 21/01/2020354 000
0.41420 950419 448EURtELEFONICA EUROPE BV FRN 31/12/2099400 000
0.21220 931219 640EURtELEFONICA EUROPE BV FRN 31/12/2099200 000
0.40412 696412 056EURtELEFONICA EUROPE BV FRN 31/12/2099400 000
0.18189 324188 078EURtELEFONICA EUROPE BV FRN 31/12/2099200 000
0.18187 440185 701EURtELEFONICA EUROPE BV FRN 31/12/2099200 000
0.17175 384175 411EURtELENEt FINANCE VI LUXEMBOURG SCA - REGS - 4.875% 15/07/2027180 000

OCtOBER 31, 2018
Lyxor Index Fund

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

(continued)Schedule of Investments
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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)

0.39400 978400 984EURtEREOS FINANCE GROUPE I SA 4.25% 04/03/2020400 000
0.55571 727572 760EURtERNA REtE ELEttRICA NAZIONALE SPA 1.375% 26/07/2027613 000
2.552 629 3862 641 813EURtESCO CORPORAtE tREASURY SERVICES PLC 2.5% 01/07/20242 508 000
0.63647 557651 025EURtHYSSENKRUPP AG 1.375% 03/03/2022652 000
0.58602 005602 521EURUNItYMEDIA HESSEN GMBH & CO KG / UNItYMEDIA NRW GMBH - REGS -

4% 15/01/2025
573 000

0.10101 511101 581EURUNItYMEDIA HESSEN GMBH & CO KG / UNItYMEDIA NRW GMBH - REGS -
6.25% 15/01/2029

100 000

0.47481 480482 503EURUPC HOLDING BV - REGS - 3.875% 15/06/2029500 000
0.18186 793186 620EURUPCB FINANCE IV LtD - REGS - 4% 15/01/2027200 000
0.19198 571206 948EURVALLOUREC SA - REGS - 6.625% 15/10/2022203 000
0.71728 665729 050EURVERISURE MIDHOLDING AB - REGS - 5.75% 01/12/2023720 000
1.311 350 3671 356 635EURVODAFONE GROUP PLC 2.2% 25/08/20261 294 000
0.37378 668377 212EURVOLVO CAR AB 2% 24/01/2025400 000
0.33340 241341 136EURWIENERBERGER AG FRN 31/12/2099322 000
0.38393 364394 276EURZIGGO BOND CO BV - REGS - 4.625% 15/01/2025400 000

57.3959 284 48759 283 898Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.87894 836894 381EUREUROPEAN INVEStMENt BANK 2.125% 15/01/2024812 000
0.0011EUREUROPEAN StABILItY MECHANISM 0.875% 15/10/20191
3.413 525 7683 522 340EURFRENCH REPUBLIC GOVERNMENt BOND OAt FRN 25/07/20222 843 924
4.344 480 2524 472 095EURFRENCH REPUBLIC GOVERNMENt BOND OAt FRN 25/07/20273 246 013
0.00907904EURFRENCH REPUBLIC GOVERNMENt BOND OAt FUNGIBLE StRIP 0%

25/04/2033
1 070

8.839 125 5789 097 167EURFRENCH REPUBLIC GOVERNMENt BOND OAt FUNGIBLE StRIP 0%
25/10/2038

12 115 502.1

0.00873864EURItALY BUONI POLIENNALI DEL tESORO 2.45% 01/09/20331 000
4.935 090 2375 029 123EURItALY BUONI POLIENNALI DEL tESORO 4% 01/02/20374 895 000
0.40408 636408 111EURItALY BUONI POLIENNALI DEL tESORO 4.25% 01/03/2020392 000
1.791 844 0371 833 716EURItALY BUONI POLIENNALI DEL tESORO 5.25% 01/11/20291 587 839
0.00792792EURItALY BUONI POLIENNALI DEL tESORO COUPON StRIP 0% 01/02/20311 271

11.8112 213 25612 154 289EURItALY BUONI POLIENNALI DEL tESORO FRN 15/05/202812 897 000
0.002 5482 536EURKINGDOM OF BELGIUM GOVERNMENt BOND COUPON StRIP 0%

22/06/2034
3 162

0.0548 21748 107EURKREDItANStALt FUER WIEDERAUFBAU 1.125% 09/05/203348 000
0.0336 12436 134EURNEtHERLANDS GOVERNMENt BOND 1.25% 15/01/201935 976
0.76784 593782 019EURSNCF RESEAU EPIC 3.3% 18/12/2042600 000
0.10100 410100 335EURSPAIN GOVERNMENt BOND PRINCIPAL StRIP 0% 30/04/2020100 000
2.622 703 8882 701 944EURSPAIN GOVERNMENt BOND PRINCIPAL StRIP 0% 31/10/20202 700 000
0.0667 06566 972EURStAtE OF LOWER SAXONY 0.75% 15/02/202867 000

OCtOBER 31, 2018
Lyxor Index Fund

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

0.10106 181105 716EURStAtE OF NORtH RHINE-WEStPHALIA GERMANY 1.65% 16/05/2047105 000

40.1041 434 19941 257 546Total Supranationals, Governments and Local Public Authorities, Debt Instruments

100 541 444 100 718 686 97.49
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

100 541 444 100 718 686 97.49Total Investments

OCtOBER 31, 2018
Lyxor Index Fund

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

(continued)Schedule of Investments
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40.10Governments 30.02France
13.49Financial Services 22.13Italy

5.22travel, Leisure & Catering 10.30Netherlands
4.90Beverages 8.97United Kingdom
3.77Food & Drug Retailers 6.06Luxembourg
3.14General Industrials 5.38Germany

2.97Automobiles & Parts
4.90Belgium

2.43Alternative Energy
2.71Spain

3.03Banks

1.98Sweden
1.94Aerospace & Defense 1.96United States of America
1.70technology Hardware & Equipment 1.06Ireland
1.62Chemicals 0.89Canada
1.47Industrial Engineering 0.62Portugal
1.46Electricity 0.33Austria
1.31Mobile telecommunications 0.18Cayman Islands
1.21General Retailers 97.49
1.15Leisure Goods
1.12Fixed Line telecommunications
0.77Gas, Water & Multiutilities
0.72Construction & Materials
0.71Oil & Gas Producers
0.71Support Services
0.63Health Care Equipment & Services
0.63Industrial Metals & Mining
0.52Industrial transportation
0.39Food Producers
0.38Personal Goods

97.49

Lyxor Index Fund
OCtOBER 31, 2018

Economic and Geographical Classification of Investments

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

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

Supranationals, Governments and Local Public Authorities, Debt Instruments

15.9119 546 26319 491 786EURSPAIN GOVERNMENt BOND 1.4% 30/04/202819 690 000
8.8710 892 83710 858 995EURSPAIN GOVERNMENt BOND 1.4% 30/07/202811 031 000

17.0220 908 66120 847 297EURSPAIN GOVERNMENt BOND 1.45% 31/10/202720 856 000
13.6316 739 91116 684 591EURSPAIN GOVERNMENt BOND 1.5% 30/04/202716 550 000
20.5425 241 54525 150 723EURSPAIN GOVERNMENt BOND 5.75% 30/07/203217 191 000
22.8428 072 13427 987 337EURSPAIN GOVERNMENt BOND 6% 31/01/202919 770 500

98.81121 401 351121 020 729Total Supranationals, Governments and Local Public Authorities, Debt Instruments

121 020 729 121 401 351 98.81
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

121 020 729 121 401 351 98.81Total Investments

OCtOBER 31, 2018
Lyxor Index Fund

Schedule of Investments

Lyxor Index Fund - Lyxor EuroMTS 10Y Spain BONO Government Bond (DR) UCITS ETF
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98.81Governments 98.81Spain

98.81 98.81

Lyxor Index Fund
OCtOBER 31, 2018

Economic and Geographical Classification of Investments

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

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

Shares

0.45194 700224 760EURAALBERtS INDUStRIES NV6 000
2.621 125 5571 222 141EURABN AMRO GROUP NV51 869
2.22955 315937 045EURAKZO NOBEL NV - CVA12 861
4.071 748 1221 796 081EURALLIANZ SE - REG9 478
0.43186 280231 436EURALtICE EUROPE NV - A88 410
1.49639 160784 450EURARCELORMIttAL29 000
2.821 212 4911 302 633EURASML HOLDING NV8 034
6.102 620 1073 375 027EURBASF SE - REG38 514
3.171 359 9381 497 384EURBAYER AG20 064
0.31132 335132 630EURBAYERISCHE MOtOREN WERKE AG1 736
3.881 667 8001 970 618EURCOMMERZBANK AG200 000
1.24531 216730 733EURCOVEStRO AG9 300
1.98852 0021 036 009EURDAIMLER AG16 272
2.661 140 5511 308 882EURDELIVERY HERO SE32 002
2.451 052 3971 057 391EURDEUtSCHE BOERSE AG9 409
0.013 1583 227EURDEUtSCHE POSt AG - REG113
1.96841 843867 859EURELISA OYJ23 950
4.862 088 0582 287 199EURE.ON SE244 046
0.87372 672371 178EURERStE GROUP BANK AG10 352
5.802 491 5632 487 574EURFORtUM OYJ133 991
0.0833 86937 301EURGALP ENERGIA SGPS SA2 200
0.63271 360329 280EURGRENKE AG3 200
0.63269 100306 410EURHELLA GMBH & CO KGAA6 500
6.552 812 7003 025 326EURHENKEL AG & CO KGAA - PFD29 123
6.252 683 9262 799 080EURKONINKLIJKE DSM NV34 685
4.862 087 4572 435 578EURKONINKLIJKE PHILIPS NV63 410
0.73312 000332 202EURKONINKLIJKE VOPAK NV7 800
1.21520 220605 530EURLANXESS9 500
2.09897 295936 870EURLEG IMMOBILIEN AG9 283
1.86800 400813 450EURMAN SE8 700
0.75323 855323 153EURMEtRO AG24 350
5.912 538 4931 884 037EURMtU AERO ENGINES AG13 517
0.1771 61172 479EURMUENCHENER RUECKVERSICHERUNGS-GESELLSCHAFt AG IN

MUENCHEN - REG
377

1.65706 588707 448EUROMV AG14 382
0.70302 260308 009EURQIAGEN NV9 425
0.89381 551394 203EURRAIFFEISEN BANK INtERNAtIONAL AG15 832
3.101 330 4461 354 364EURSAP SE14 055
1.67716 800792 400EURSARtORIUS AG5 600
3.051 308 4241 552 564EURSIEMENS AG - REG12 863
0.74316 100320 885EURSIGNIFY NV14 500
0.0940 54057 025EURSILtRONIC AG500
0.1251 46751 064EURSOFtWARE AG1 300
1.43615 622762 298EURStORA ENSO OYJ - R46 270

OCtOBER 31, 2018
Lyxor Index Fund

Schedule of Investments

Lyxor Index Fund - Lyxor J.P. Morgan Multi-factor Europe Index 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)

6.162 644 0603 063 172EURVOLKSWAGEN AG - PFD17 774

100.7143 251 40946 888 385Total Shares

46 888 385 43 251 409 100.71
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

46 888 385 43 251 409 100.71Total Investments

OCtOBER 31, 2018
Lyxor Index Fund

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

(continued)Schedule of Investments
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17.03Chemicals 64.71Germany
8.45Automobiles & Parts 21.83Netherlands
8.26Banks 9.20Finland
6.55Household Goods & Home Construction 3.40Austria
6.22Electronic & Electrical Equipment 1.49Luxembourg
5.91Aerospace & Defense 0.08Portugal
5.80Electricity 100.71
4.86Gas, Water & Multiutilities
4.24Nonlife Insurance
3.99Industrial Engineering
3.87Pharmaceuticals & Biotechnology
3.22Software & Computer Services
3.08Financial Services
3.05General Industrials
2.92technology Hardware & Equipment
2.66General Retailers
2.39Fixed Line telecommunications
2.09Real Estate Investment trusts
1.72Oil & Gas Producers
1.49Industrial Metals & Mining
1.43Forestry & Paper
0.75Food & Drug Retailers
0.73Industrial transportation

100.71

Lyxor Index Fund
OCtOBER 31, 2018

Economic and Geographical Classification of Investments

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

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

Shares

0.1025 18633 962EURAALBERtS INDUStRIES NV685
1.01261 780289 302EURABN AMRO GROUP NV10 647
3.42883 357951 344EURALLIANZ SE - REG4 227
4.931 273 0931 414 890EURASML HOLDING NV7 445
0.3589 658116 813EURBANCO COMERCIAL PORtUGUES SA332 200
1.35349 256465 345EURBASF SE - REG4 531
4.321 116 6451 403 701EURBAYER AG14 540
0.95246 680268 053EURBAYERISCHE MOtOREN WERKE AG2 856
3.891 005 9371 072 086EURCONtINENtAL AG6 083
0.3487 372126 628EURCOVEStRO AG1 350
2.75711 918974 098EURDAIMLER AG12 000
0.53137 985203 585EURDELIVERY HERO SE3 417
2.36609 452611 840EURDEUtSCHE BOERSE AG4 809
2.93758 5761 114 890EURDEUtSCHE LUFtHANSA AG - REG37 697
0.92237 706255 849EURDEUtSCHE POSt AG - REG7 506
1.77457 656472 494EURDEUtSCHE WOHNEN SE9 988
0.024 8318 503EURDIALOG SEMICONDUCtOR PLC183
4.121 064 6561 217 737EURE.ON SE109 822
2.80723 978710 986EURERStE GROUP BANK AG17 749
3.64940 376958 123EURFORtUM OYJ44 633
0.007181EURGERRESHEIMER AG1
0.96248 115245 896EURHEINEKEN NV2 751
4.231 094 3001 273 172EURHENKEL AG & CO KGAA - PFD10 000
3.15813 651808 062EURINNOGY SE18 413
1.97508 167520 118EURKONINKLIJKE DSM NV5 796
4.071 052 3451 215 727EURKONINKLIJKE PHILIPS NV28 213
1.06275 199357 575EURK+S AG14 747
0.98252 883263 899EURLEG IMMOBILIEN AG2 309
5.171 335 1341 183 160EURLINDE PLC8 135
2.89746 380350 060EURMORPHOSYS AG8 053
2.36611 336487 671EURMtU AERO ENGINES AG2 873
0.1128 40930 162EURMUENCHENER RUECKVERSICHERUNGS-GESELLSCHAFt AG IN

MUENCHEN - REG
132

4.271 103 6641 180 252EURNOKIA OYJ194 813
2.60672 844626 468EUROMV AG12 087
1.59411 454442 192EURRAIFFEISEN BANK INtERNAtIONAL AG15 068
3.921 014 4221 246 597EURRWE AG51 992
4.091 056 9801 225 487EURSAMPO OYJ - A22 943
0.3590 30894 689EURSAP SE842
3.68950 796976 022EURSBM OFFSHORE NV54 918
1.89488 792565 295EURSIEMENS AG - REG4 241
3.50904 5141 221 741EURStORA ENSO OYJ - R60 000
0.53138 043155 525EURtHYSSENKRUPP AG6 559
2.39618 721612 272EURUNIPER SE21 406

OCtOBER 31, 2018
Lyxor Index Fund

Schedule of Investments

Lyxor Index Fund - Lyxor J.P. Morgan Multi-factor World Index 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)

0.72184 867213 359EURUPM-KYMMENE OYJ5 743
1.40362 388404 067EURVOLKSWAGEN AG - PFD2 150
0.0922 55333 152EURZALANDO SE582

100.4725 972 43428 402 930Total Shares

28 402 930 25 972 434 100.47
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

28 402 930 25 972 434 100.47Total Investments

OCtOBER 31, 2018
Lyxor Index Fund

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

(continued)Schedule of Investments
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11.20Gas, Water & Multiutilities 55.03Germany
9.89Chemicals 16.71Netherlands
9.21technology Hardware & Equipment 16.21Finland
9.00Automobiles & Parts 6.99Austria
7.62Nonlife Insurance 5.16Ireland
7.21Pharmaceuticals & Biotechnology 0.35Portugal
5.75Banks 0.02United Kingdom
4.23Household Goods & Home Construction 100.47
4.21Forestry & Paper
4.07Electronic & Electrical Equipment
3.68Oil Equipment, Services & Distribution
3.64Electricity
2.93travel, Leisure & Catering
2.60Oil & Gas Producers
2.39Alternative Energy
2.36Aerospace & Defense
2.36Financial Services
1.89General Industrials
1.77Real Estate Investment & Services
0.98Real Estate Investment trusts
0.96Beverages
0.92Industrial transportation
0.62General Retailers
0.53Industrial Metals & Mining
0.35Software & Computer Services
0.10Industrial Engineering

100.47

Lyxor Index Fund
OCtOBER 31, 2018

Economic and Geographical Classification of Investments

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

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

Shares

3.947 148 5818 100 718EURACS ACtIVIDADES DE CONStRUCCION Y SERVICIOS SA215 904
9.0716 491 29716 847 200EURAIRBUS SE168 778
4.628 392 0208 763 669EURALLIANZ SE - REG45 500
0.15265 996287 275EURALtRI SGPS SA34 322
3.967 183 0137 393 896EURAXA SA324 436
1.572 855 4233 670 539EURBASF SE - REG41 973
1.452 624 4462 791 078EURBAYERISCHE MOtOREN WERKE AG34 428
0.27499 252475 426CHFCEMBRA MONEY BANK AG6 734
3.456 262 9906 405 538AUDCROWN RESORtS LtD800 346
0.07119 546173 103DKKDANSKE BANK A/S7 059
5.6510 251 44411 695 964EURDEUtSCHE BANK AG - REG1 185 001
0.48875 1601 094 076EURDEUtSCHE LUFtHANSA AG - REG49 277
6.0010 894 70310 457 052EURDEUtSCHE tELEKOM AG - REG751 618
0.0359 79761 223AUDDEXUS9 372
5.8210 560 57510 622 473JPYEISAI CO LtD143 490
2.063 737 6723 801 383EURENDESA SA202 255
0.12211 140216 888EURERStE GROUP BANK AG5 865
4.668 454 0318 447 286JPYFASt REtAILING CO LtD18 942
0.08151 864222 207EURFIAt CHRYSLER AUtOMOBILES NV11 291
0.0582 37790 391EURGRAND CItY PROPERtIES SA3 853
0.921 662 1201 865 453EURHEIDELBERGCEMENt AG27 702
1.352 447 7712 665 350EURHEINEKEN HOLDING NV31 997
1.051 903 6881 902 506EURHENKEL AG & CO KGAA - PFD19 711
1.432 602 7712 851 127EURING GROEP NV248 356
3.145 694 2345 538 008EURINNOGY SE146 006
0.781 417 4011 815 326DKKJYSKE BANK A/S - REG39 268
0.0359 83363 169EURLEG IMMOBILIEN AG619
1.412 569 2642 563 853EURMUENCHENER RUECKVERSICHERUNGS-GESELLSCHAFt AG IN

MUENCHEN - REG
13 526

0.0588 356116 520CHFOC OERLIKON CORP AG - REG8 399
0.631 152 1781 448 404EURPROSIEBENSAt.1 MEDIA SE56 424
0.581 049 4321 059 205EURPROXIMUS SADP46 538
1.492 700 4583 437 352EURRWE AG156 821
4.337 871 8318 568 578EURSAP SE83 159
0.40731 589748 867AUDSCENtRE GROUP293 858
2.524 575 9755 097 759EURSCOUt24 AG124 822
4.668 454 0947 960 978JPYSOFtBANK GROUP CORP119 477
0.41747 3181 071 986DKKSYDBANK A/S36 609
0.711 291 4001 154 565EURUCB SA17 409
3.065 565 2625 763 055EURUNIPER SE218 160
1.232 242 2581 891 314EURVIVENDI SA105 073
4.888 858 8078 440 219EURVOLKSWAGEN AG - PFD59 551
0.0480 67882 515EURVONOVIA SE1 996

OCtOBER 31, 2018
Lyxor Index Fund

Schedule of Investments

Lyxor Index Fund - Lyxor SG Global Value Beta 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)

7.5313 670 60513 506 702CHFZURICH INSURANCE GROUP AG49 748

96.13174 558 650181 230 196Total Shares

181 230 196 174 558 650 96.13
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

181 230 196 174 558 650 96.13Total Investments

OCtOBER 31, 2018
Lyxor Index Fund

Lyxor Index Fund - Lyxor SG Global Value Beta UCITS ETF

(continued)Schedule of Investments
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17.53Nonlife Insurance 43.27Germany
9.08Aerospace & Defense 15.13Japan
8.45Banks 11.95Netherlands
6.85Software & Computer Services 7.85Switzerland
6.68Gas, Water & Multiutilities 5.99Spain
6.53Pharmaceuticals & Biotechnology 5.19France
6.41Automobiles & Parts 3.88Australia
6.00Mobile telecommunications 1.29Belgium
5.23Fixed Line telecommunications 1.26Denmark
4.85Construction & Materials 0.15Portugal
4.66General Retailers 0.12Austria
3.93travel, Leisure & Catering 0.05Luxembourg
3.06Alternative Energy 96.13
1.87Media
1.57Chemicals
1.35Beverages
1.05Household Goods & Home Construction
0.47Real Estate Investment trusts
0.27Financial Services
0.15Forestry & Paper
0.09Real Estate Investment & Services
0.05Industrial Engineering

96.13

Lyxor Index Fund
OCtOBER 31, 2018

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor SG Global Value Beta UCITS ETF

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

Shares

2.498 7389 114GBP3I GROUP PLC995
0.07235286GBP888 HOLDINGS PLC127
1.164 0663 850GBPADMIRAL GROUP PLC202
0.10344288GBPA.G. BARR PLC45
0.20712716GBPAGGREKO PLC83
0.311 0741 086GBPASHMORE GROUP PLC305
0.20711822GBPASSURA PLC1 356
4.1414 49612 319GBPAStRAZENECA PLC242
0.401 4181 853GBPBABCOCK INtERNAtIONAL GROUP PLC232
2.8910 12712 193GBPBAE SYStEMS PLC1 926
0.602 0872 274GBPBARRAtt DEVELOPMENtS PLC406
0.351 2351 527GBPBBA AVIAtION PLC514
0.16548582GBPBCA MARKEtPLACE PLC272
0.431 4931 566GBPBELLWAY PLC52
0.311 078987GBPBIG YELLOW GROUP PLC125
5.3118 62415 874GBPBP PLC3 283
0.23803832GBPBREWIN DOLPHIN HOLDINGS PLC244
0.672 3562 490GBPBRItISH LAND CO PLC398
0.24846850GBPBRItVIC PLC107
3.1711 11313 063GBPBt GROUP PLC4 620
0.07254457GBPCARD FACtORY PLC138
1.174 0924 800GBPCARNIVAL PLC96
1.595 5807 137GBPCENtRICA PLC3 791
0.05166167GBPCLS HOLDINGS PLC76
3.2811 50412 165GBPCOMPASS GROUP PLC747
0.12437501GBPCOUNtRYSIDE PROPERtIES PLC146
0.14491572GBPCRANSWICK PLC17
0.923 2293 497GBPDIRECt LINE INSURANCE GROUP PLC980
0.24847859GBPDOMINO’S PIZZA GROUP PLC299
0.06209216GBPDUNELM GROUP PLC35
0.18625676GBPF&C COMMERCIAL PROPERtY tRUSt464
0.07241272GBPFDM GROUP HOLDINGS PLC28
0.341 2081 379GBPG4S PLC562
0.13461583GBPGAMES WORKSHOP GROUP PLC15
5.2518 40619 014GBPGLAXOSMItHKLINE PLC1 218
0.18627601GBPGREGGS PLC54
0.561 9492 012GBPGVC HOLDINGS PLC208
0.11398446GBPHALFORDS GROUP PLC129
0.421 4601 941GBPHAMMERSON PLC333
0.15535841GBPHAStINGS GROUP HOLDINGS PLC289
0.10347361GBPHILL & SMItH HOLDINGS PLC35
0.28980875GBPHOWDEN JOINERY GROUP PLC209
0.511 7891 757GBPIG GROUP HOLDINGS PLC296
0.441 5321 834GBPIMI PLC154

OCtOBER 31, 2018
Lyxor Index Fund

Schedule of Investments

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

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

3.3011 56714 971GBPIMPERIAL BRANDS PLC436
0.421 4551 871GBPINCHCAPE PLC269
0.953 3333 434GBPINFORMA PLC467
0.802 8113 317GBPItV PLC1 887
0.441 5472 311GBPJUPItER FUND MANAGEMENt PLC459
0.09307387GBPKIER GROUP PLC35
1.244 3405 133GBPKINGFISHER PLC1 704
0.501 7631 707GBPLONDONMEtRIC PROPERtY PLC978
0.411 4411 696GBPMAN GROUP PLC927
0.722 5132 832GBPMARKS & SPENCER GROUP PLC849
0.672 3612 761GBPMONDI PLC128
0.301 0591 224GBPMONEYSUPERMARKEt.COM GROUP PLC361
0.18632623GBPNAtIONAL EXPRESS GROUP PLC158
5.3918 93921 486GBPNAtIONAL GRID PLC2 284
0.11402545GBPNEWRIVER REIt PLC159
0.883 0702 399GBPNEXt PLC59
0.652 2852 349GBPPADDY POWER BEtFAIR PLC34
0.17602581GBPPAGEGROUP PLC120
0.401 4031 563GBPPENNON GROUP PLC188
1.445 0475 367GBPPERSIMMON PLC220
0.155321 023GBPPLAYtECH PLC111
0.25878907GBPPRIMARY HEALtH PROPERtIES PLC801
0.21744735GBPQINEtIQ GROUP PLC268
0.06202286GBPRANK GROUP PLC126
4.0614 24514 766GBPRELX PLC919
5.4419 09419 682GBPRIO tINtO PLC502
2.849 95210 223GBPROYAL DUtCH SHELL PLC - A398
2.418 4398 605GBPROYAL DUtCH SHELL PLC - B329
1.063 6984 272GBPROYAL MAIL PLC1 030
0.461 6011 753GBPRPC GROUP PLC210
0.14475377GBPSAFEStORE HOLDINGS PLC89
0.17592967GBPSAGA PLC497
1.715 9806 249GBPSEGRO PLC973
0.511 7702 122GBPSEVERN tRENt PLC95
0.25861886GBPSHAFtESBURY PLC96
1.294 5084 935GBPSMItH & NEPHEW PLC354
0.662 3062 588GBPSMItHS GROUP PLC165
0.361 2651 521GBPSPECtRIS PLC59
2.338 16210 313GBPSSE PLC715
0.09305358GBPStOBARt GROUP LtD144
0.501 7441 679GBPtAtE & LYLE PLC259
0.873 0413 472GBPtAYLOR WIMPEY PLC1 883
0.09329311GBPtELECOM PLUS PLC27
0.351 2181 578GBPtRAVIS PERKINS PLC110

OCtOBER 31, 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)

0.953 3223 396GBPtRItAX BIG BOX REIt PLC2 325
1.194 1704 409GBPtUI AG321
0.22774798GBPUK COMMERCIAL PROPERtY tRUSt LtD882
3.8713 55913 977GBPUNILEVER PLC327
0.501 7391 376GBPUNItE GROUP PLC204
0.782 7323 212GBPUNItED UtILItIES GROUP PLC376
4.5515 95322 077GBPVODAFONE GROUP PLC10 792
0.381 3231 175GBPWH SMItH PLC68
0.792 7722 510GBPWHItBREAD PLC63
0.258701 059GBPWILLIAM HILL PLC414
0.15529548GBPWORKSPACE GROUP PLC55
1.204 1947 416GBPWPP PLC472

99.94350 226383 653Total Shares

383 653 350 226 99.94
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

383 653 350 226 99.94Total Investments
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11.06Oil & Gas Producers 93.31United Kingdom
9.39Pharmaceuticals & Biotechnology 2.32United States of America
8.59travel, Leisure & Catering 1.20Jersey
8.18Gas, Water & Multiutilities 1.19Germany
7.01Media 0.71Isle of Man
5.65Real Estate Investment trusts 0.65Ireland
5.45Mining 0.49Guernsey
4.77Financial Services 0.07Gibraltar
4.55Mobile telecommunications 99.94
3.87Personal Goods
3.76General Retailers
3.45Household Goods & Home Construction
3.30tobacco
3.27Fixed Line telecommunications
2.89Aerospace & Defense
2.33Electricity
1.75Support Services
1.49Industrial transportation
1.44General Industrials
1.29Health Care Equipment & Services
1.24Nonlife Insurance
1.16Life Insurance
0.88Food Producers
0.73Real Estate Investment & Services
0.67Forestry & Paper
0.54Industrial Engineering
0.37Software & Computer Services
0.36Electronic & Electrical Equipment
0.18Food & Drug Retailers
0.13Leisure Goods
0.10Beverages
0.09Construction & Materials

99.94

Lyxor Index Fund
OCtOBER 31, 2018

Economic and Geographical Classification of Investments

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

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

Shares

0.06576 354752 703EURAALBERtS INDUStRIES NV18 408
0.222 270 1242 253 137CHFABB LtD131 004
0.262 679 7003 339 289EURACERINOX SA273 160
1.8018 418 66719 677 565EURACS ACtIVIDADES DE CONStRUCCION Y SERVICIOS SA560 690
1.2112 420 70214 416 891CHFADECCO GROUP AG - REG294 769
1.0010 240 58011 871 827EURAENA SME SA73 147
0.585 943 0665 793 937JPYAEON CO LtD298 380
0.04433 209440 957JPYAGC INC/JAPAN14 235
0.202 039 8662 308 178USDALPHABEt INC2 237
0.07731 783860 317EURAMADEUS It GROUP SA - A10 484
7.8480 241 49797 102 941USDAMAZON.COM INC59 580
1.8719 167 73920 089 877USDAMGEN INC115 196
0.181 868 9611 902 027JPYANA HOLDINGS INC65 173
0.272 754 5363 676 657EURANHEUSER-BUSCH INBEV SA/NV42 241
2.2523 037 11022 471 355JPYASAHI GROUP HOLDINGS LtD611 105
0.06591 403738 754EURASML HOLDING NV4 003
2.1722 252 92527 440 990EURBANCO DE SABADELL SA19 563 011
0.07735 011844 872EURBANKIA SA269 927
0.293 008 7433 374 930EURBANKINtER SA417 070
0.03319 594325 333AUDBENDIGO & ADELAIDE BANK LtD49 534
0.07725 464707 690USDBERKSHIRE HAtHAWAY INC - B4 054
0.07667 420636 986JPYBRIDGEStONE CORP20 026
1.0410 707 4139 733 541USDBURLINGtON StORES INC69 393
1.1511 783 64912 366 194JPYCANON INC465 648
0.03343 722341 985CHFCHOCOLADEFABRIKEN LINDt & SPRUENGLI AG - PC57
1.1111 419 25211 370 614JPYCHUGAI PHARMACEUtICAL CO LtD223 079
0.272 809 4593 015 573USDCItRIX SYStEMS INC31 438
0.02182 980221 169CHFCLARIANt AG - REG9 906
2.1121 646 23920 454 444USDCOCA-COLA CO516 433
0.191 977 5982 040 733AUDCOMMONWEALtH BANK OF AUStRALIA46 363
0.333 395 6933 879 524CHFCREDIt SUISSE GROUP AG - REG301 832
0.181 893 7021 773 337JPYDAI-ICHI LIFE HOLDINGS INC116 060
0.202 059 4822 104 824JPYDAIICHI SANKYO CO LtD59 888
0.111 111 2881 200 403JPYDAItO tRUSt CONStRUCtION CO LtD10 290
1.0110 307 65511 834 565JPYDENSO CORP269 856
1.4414 782 33614 063 794JPYDENtSU INC360 149
0.02252 081260 867AUDDEXUS38 844
0.07710 090784 395JPYEISAI CO LtD9 592
0.525 349 2385 517 720EURENAGAS SA229 877
1.4314 664 24615 126 351EURENDESA SA789 674
0.161 606 6721 243 928JPYFAMILYMARt UNY HOLDINGS CO LtD15 400
0.171 746 0431 752 149JPYFANUC CORP12 082
1.5616 020 49915 760 587JPYFASt REtAILING CO LtD35 924
0.07731 815844 388EURFERRARI NV7 210
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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)

0.0195 013116 817EURFIAt CHRYSLER AUtOMOBILES NV6 909
0.747 630 4246 831 745AUDFORtESCUE MEtALS GROUP LtD3 003 211
0.05559 573573 860JPYFUJIFILM HOLDINGS CORP14 853
1.5916 292 82215 083 422USDGENERAL MOtORS CO552 008
0.828 364 55811 664 196CHFGEORG FISCHER AG - REG10 489
0.09955 2501 025 831USDGILEAD SCIENCES INC15 068
0.181 853 3861 856 523CHFGIVAUDAN SA - REG888
0.06638 991652 140AUDGPt GROUP196 739
0.575 796 8285 801 388EURGRIFOLS SA228 042
0.161 633 9682 074 612DKKH LUNDBECK A/S40 709
1.3013 296 35915 038 008USDHALLIBURtON CO430 956
0.04376 397359 968AUDINCItEC PIVOt LtD157 040
0.04448 098480 232EURINMOBILIARIA COLONIAL SOCIMI SA50 604
0.08772 738852 271EURINtERNAtIONAL CONSOLIDAtED AIRLINES GROUP SA117 652
0.262 649 9112 872 256JPYJ FRONt REtAILING CO LtD235 500
0.131 369 8871 398 257JPYJAPAN POSt HOLDINGS CO LtD134 627
1.9119 585 31919 032 411JPYJAPAN tOBACCO INC858 524
1.6717 159 88816 783 501USDJPMORGAN CHASE & CO182 752
0.0043 22948 329JPYKENEDIX INC9 805
3.1732 508 48733 549 912JPYKIRIN HOLDINGS CO LtD1 569 419
0.06642 814628 138JPYKOBE StEEL LtD84 490
0.101 035 8911 126 569JPYKOMAtSU LtD47 530
0.131 286 5561 569 476EURKONINKLIJKE DSM NV16 982
0.414 206 4614 533 790CHFKUEHNE + NAGEL INtERNAtIONAL AG - REG34 752
0.04401 970393 280JPYKYOWA HAKKO KIRIN CO LtD25 873
0.04449 580490 932AUDLENDLEASE GROUP41 264
0.262 703 4272 893 348JPYMARUBENI CORP381 300
1.8118 593 31317 590 361USDMERCK & CO INC289 948
4.3844 874 14547 240 956USDMICROSOFt CORP491 591
0.272 766 6952 751 026JPYMItSUBISHI EStAtE CO LtD193 800
0.111 100 1051 129 201JPYMItSUBISHI UFJ FINANCIAL GROUP INC212 384
0.101 004 0841 066 191JPYMItSUI & CO LtD70 161
0.505 145 1874 893 431JPYMItSUI MINING & SMELtING CO LtD211 335
0.111 157 9111 106 397JPYNEC CORP48 100
0.05535 550568 741JPYNINtENDO CO LtD1 947
0.343 434 6963 921 420JPYNIPPON ELECtRIC GLASS CO LtD159 537
0.191 909 1302 000 336JPYNIPPON tELEGRAPH & tELEPHONE CORP52 055
0.131 283 5571 263 866JPYNISSAN MOtOR CO LtD163 023
0.343 465 0403 949 264JPYNItORI HOLDINGS CO LtD31 020
0.06611 223625 963JPYNtt DOCOMO INC28 070
0.03268 525325 035CHFOC OERLIKON CORP AG - REG26 249
3.8139 033 36039 313 855USDOCCIDENtAL PEtROLEUM CORP656 633
0.777 903 3588 897 768JPYOLYMPUS CORP273 000
0.05559 368569 044JPYOtSUKA HOLDINGS CO LtD13 510
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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)

0.515 262 8765 498 304CHFPARtNERS GROUP HOLDING AG8 578
0.131 302 0491 645 141JPYPIGEON CORP36 000
0.353 635 0023 329 928EURPROXIMUS SADP159 360
1.2112 374 64112 174 163EURRED ELECtRICA CORP SA669 986
0.05505 060519 625AUDSCENtRE GROUP201 765
0.09964 3171 119 961JPYSCREEN HOLDINGS CO LtD20 700
1.1812 136 70512 554 728JPYSECOM CO LtD171 067
0.838 506 3268 461 994JPYSEKISUI HOUSE LtD662 273
0.0040 79745 239CHFSGS SA - REG20
0.495 011 2555 584 844JPYSHIMANO INC41 810
1.8518 960 09621 812 049JPYSHISEIDO CO LtD358 532
0.09872 637906 600JPYSHOWA SHELL SEKIYU KK52 527
0.06622 536747 261EURSIEMENS GAMESA RENEWABLE ENERGY SA64 418
0.151 510 9541 582 509CHFSIKA AG13 659
0.02208 180199 198USDSIMON PROPERtY GROUP INC1 260
0.899 168 8819 370 078JPYSOFtBANK GROUP CORP137 605
0.05510 452588 884EURSOLVAY SA5 177
0.383 925 7294 800 123CHFSONOVA HOLDING AG27 685
0.03344 376390 927AUDStOCKLAND150 354
0.393 996 9804 044 753CHFStRAUMANN HOLDING AG - REG6 791
0.575 873 7856 614 550JPYSUMCO CORP529 723
0.171 692 5461 757 925JPYSUMItOMO CORP127 440
0.292 950 7753 173 536JPYSUMItOMO RUBBER INDUStRIES LtD237 679
0.0181 41282 961AUDSUNCORP GROUP LtD9 299
0.272 731 7992 694 741CHFSUNRISE COMMUNICAtIONS GROUP AG34 869
0.04457 765586 408CHFSWAtCH GROUP AG1 570
0.494 979 7744 851 639CHFSWISS RE AG63 357
1.5315 658 67415 005 944CHFSWISSCOM AG - REG38 976
0.979 908 98710 965 250AUDSYDNEY AIRPORt2 454 894
0.868 847 5358 988 423JPYtAKASHIMAYA CO LtD652 000
0.141 465 5591 522 296JPYtEIJIN LtD97 162
0.131 292 7981 350 121EURtELEFONICA SA183 610
0.05494 241500 634AUDtELStRA CORP LtD253 132
0.09886 3751 139 550CHFtEMENOS AG - REG7 661
0.222 207 9822 029 752JPYtOHO CO LtD/tOKYO77 100
0.05506 892397 695JPYtOKYO ELECtRIC POWER CO HOLDINGS INC112 386
2.8028 748 02128 186 447JPYtOKYO ELECtRON LtD243 256
0.05554 017553 633JPYtOKYO GAS CO LtD25 516
0.02168 472180 543JPYtOKYO tAtEMONO CO LtD17 843
1.4615 012 14216 972 766JPYtOtO LtD480 358
3.4135 006 65335 603 789JPYtOYOtA MOtOR CORP691 776
0.676 899 2957 150 087JPYtOYOtA tSUSHO CORP221 316
0.313 160 2633 430 702JPYtREND MICRO INC/JAPAN65 007
7.1873 527 62973 046 828USDtWENtY-FIRSt CENtURY FOX INC - B1 844 847
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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)

0.131 353 6061 478 201EURUCB SA18 821
0.04391 326507 699JPYULVAC INC14 536
1.1411 686 75211 659 060USDUNItEDHEALtH GROUP INC51 418
0.424 308 4425 154 778CHFVIFOR PHARMA AG34 642
0.596 046 2026 404 128JPYYASKAWA ELECtRIC CORP252 800

93.61959 788 2461 009 028 760Total Shares

1 009 028 760 959 788 246 93.61
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

Investment Funds

Open-ended Investment Funds

1.5515 948 57116 870 319EURLYXOR INtERNAtIONAL ASSEt MANAGEMENt - LYXOR FRANCE INDEX 1146 775
1.5615 946 87016 868 958EURLYXOR INtERNAtIONAL ASSEt MANAGEMENt - LYXOR FRANCE INDEX 2145 900
1.5515 947 78516 869 083EURLYXOR INtERNAtIONAL ASSEt MANAGEMENt - LYXOR FRANCE INDEX 3145 775
1.5615 945 86416 868 352EURLYXOR INtERNAtIONAL ASSEt MANAGEMENt - LYXOR FRANCE INDEX 4173 400
1.5615 946 65116 867 430EURLYXOR INtERNAtIONAL ASSEt MANAGEMENt - LYXOR FRANCE INDEX 5184 525

7.7879 735 74184 344 142Total Open-ended Investment Funds

84 344 142 79 735 741 7.78Total Investment Funds

1 093 372 902 1 039 523 987 101.39Total Investments
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12.20General Retailers 36.49Japan
8.83Media 36.38United States of America
7.80Beverages 9.69Spain
7.78Investment Fund 7.78France
6.57Automobiles & Parts 7.52Switzerland
6.11Pharmaceuticals & Biotechnology 2.24Australia
5.24Software & Computer Services 0.81Belgium
4.89technology Hardware & Equipment 0.32Netherlands
4.87Banks 0.16Denmark
3.89Oil & Gas Producers 101.39
3.45Construction & Materials
3.35Fixed Line telecommunications
2.83Support Services
2.68Health Care Equipment & Services
2.38Industrial transportation
2.28Industrial Engineering
2.19Personal Goods
2.01Gas, Water & Multiutilities
1.91tobacco
1.31Industrial Metals & Mining
1.30Oil Equipment, Services & Distribution
1.26Electricity
0.83Household Goods & Home Construction
0.81General Industrials
0.58Food & Drug Retailers
0.56Nonlife Insurance
0.55Chemicals
0.54Leisure Goods
0.53Financial Services
0.34Electronic & Electrical Equipment
0.34Real Estate Investment trusts
0.33Real Estate Investment & Services
0.26Mining
0.26travel, Leisure & Catering
0.18Life Insurance
0.06Alternative Energy
0.06Mobile telecommunications
0.03Food Producers

101.39

Lyxor Index Fund
OCtOBER 31, 2018
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Investment Funds

Open-ended Investment Funds

5.976 007 9425 752 259EURLYXOR NEWCItS IRL II PLC/CHENAVARI CREDIt FUND  - I59 770.3507
8.788 829 8258 614 384EURLYXOR NEWUCItS IRL II PLC LYXOR/WtN FUND  - I81 112.1173
3.663 682 9903 700 000EURBLACKROCK StRAtEGIC FUNDS - AMERICAS DIVERSIFIED EQUItY

ABSOLUtE REtURN FUND  - I2
35 264.17

8.388 428 8388 199 995EURELEVA UCItS FUND - ELEVA ABSOLUtE REtURN EUROPE FUND7 316.89
5.555 578 1765 849 511EUREXANE FUNDS 1 - EXANE ARCHIMEDES FUND - A338.8632
7.897 939 1577 904 231EURHENDERSON GARtMORE FUND - UNItED KINGDOM ABSOLUtE 

REtURN - I
1 120 827.369

7.027 061 8106 890 126EURHENDERSON HORIZON - PAN EUROPEAN ALPHA FUNDS435 645.302
3.994 015 2994 025 445EURINRIS UCItS PLC - R PARUS FUND - I37 876.61
5.055 073 6585 132 904EURIPM SYStEMAtIC MACRO UCItS FUND - I4 843.0497
5.425 448 9925 437 375EURLEGG MASON GLOBAL FUNDS PLC-LEGG MASON WEStERN ASSEt

MACRO OPPORtUNItIES BOND FU
49 748.856

8.218 251 3847 943 639EURLYXOR INVEStMENt StRAtEGIES PLC - LYXOR EPSILON GLOBAL 
tREND FUND

67 977.0764

10.4310 488 6059 936 712EURLYXOR NEWCItS IRL PLC - LYXOR/tIEDEMANN ARBItRAGE StRAtEGY
FUND - A I

96 874.2632

3.653 675 0113 700 000EURLYXOR NEWCItS IRL PLC LYXOR/SANDLER US EQUItY FUND  - I34 106.106
4.374 389 7804 300 000EURMARSHALL WACE UCItS FUNDS PLC - MW LIQUID ALPHA FUND42 405.3827
8.518 554 3838 271 497EURMERIAN GLOBAL INVEStORS SERIES PLC - MERIAN GLOBAL EQUItY

ABSOLUtE REtURN FUND
5 287 663.88

96.8897 425 85095 658 078Total Open-ended Investment Funds

95 658 078 97 425 850 96.88Total Investment Funds

95 658 078 97 425 850 96.88Total Investments
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96.88Investment Fund 64.37Ireland

96.88 32.51Luxembourg

96.88

Lyxor Index Fund
OCtOBER 31, 2018

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor Alpha Plus Fund

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

Bonds

1.631 844 1451 868 325EURASSICURAZIONI GENERALI SPA 5.125% 16/09/20241 544 000
0.43489 383491 378EURBANCO BILBAO VIZCAYA ARGENtARIA SA FRN 09/03/2023500 000
0.44495 965499 473EURBANCO SANtANDER SA FRN 28/03/2023500 000
0.0224 69424 898EURBAYERISCHE LANDESBANK 2% 11/07/202223 000
0.26294 942295 930EURBNP PARIBAS SA FRN 07/06/2024296 000
0.27306 755307 356EURBPCE SFH SA 1.5% 30/01/2020300 000
1.501 695 4531 693 931EURCAISSE FRANCAISE DE FINANCEMENt LOCAL 0.75% 11/01/20271 700 000
2.072 344 2982 342 010EURCIE DE FINANCEMENt FONCIER SA 0.625% 12/11/20212 300 000
2.032 295 6872 293 422EURCPPIB CAPItAL INC 0.375% 20/06/20242 300 000
0.80903 587904 455EURCREDIt AGRICOLE SA/LONDON - EMtN - FRN 20/04/2022900 000
2.282 575 6902 585 102EURCREDIt AGRICOLE SA/LONDON FRN 06/03/20232 600 000
0.0890 96290 919EURCREDIt MUtUEL - CIC HOME LOAN SFH SA 0.375% 12/09/202290 000
0.14159 404160 226EURCREDIt MUtUEL - CIC HOME LOAN SFH SA 3.125% 09/09/2020150 000
0.17193 277193 701EURDANSKE BANK OYJ 1.625% 27/09/2019190 000
0.09100 059101 774EURDEUtSCHE BANK AG 1.5% 20/01/2022100 000
0.17196 481197 173EURDEUtSCHE BANK AG FRN 10/09/2021200 000
1.641 858 7131 857 079EURDEUtSCHE BANK AG FRN 16/05/20221 900 000
0.26293 999293 796EUREIKA BOLIGKREDItt AS 0.375% 20/04/2023293 000
0.0111 73111 699EUREVONIK FINANCE BV 0.375% 07/09/202412 000
0.18202 459207 846EURFCE BANK PLC 1.66% 11/02/2021200 000
0.15172 488175 037EURGENERAL MOtORS FINANCIAL CO INC FRN 10/05/2021174 000
1.081 222 0991 223 944EURGOLDMAN SACHS GROUP INC FRN 09/09/20221 221 000
1.581 785 4181 792 472EURGOLDMAN SACHS GROUP INC FRN 26/09/20231 804 000
2.482 801 2322 805 730EURINtERNAtIONAL BUSINESS MACHINES CORP 1.5% 23/05/20292 820 000
0.911 024 3911 044 053EURINtESA SANPAOLO SPA 1.125% 14/01/20201 023 000
0.34386 997386 985EURJPMORGAN CHASE & CO 0.625% 25/01/2024393 000
0.30336 054335 724EURJPMORGAN CHASE & CO FRN 18/05/2028336 000
2.222 515 1252 521 213EURKBC BANK NV 0.125% 28/04/20212 500 000
0.63709 653712 285EURKBC BANK NV 0.45% 22/01/2022700 000
0.85961 672964 529EURLEEDS BUILDING SOCIEtY 0.5% 03/07/2024967 000
0.16182 066182 157EURMORGAN StANLEY FRN 03/12/2019182 000
0.0226 45826 577EURNAtIONAL AUStRALIA BANK LtD 0.875% 20/01/202226 000
2.302 598 3312 594 276EURNAtIONAL AUStRALIA BANK LtD 1.25% 18/05/20262 566 000
0.24268 036268 905EURNAtWESt MARKEtS PLC 0.625% 02/03/2022272 000
0.44499 250499 480EURNAtWESt MARKEtS PLC FRN 08/06/2020500 000
0.09101 970101 945EURNEDERLANDSE WAtERSCHAPSBANK NV 0.5% 27/10/2022100 000
9.4310 661 78610 651 867EURNRW BANK 0.25% 16/05/202410 666 000
0.11122 532121 475EUROEBB-INFRAStRUKtUR AG 3.375% 18/05/203297 000
0.87979 341980 819EUROP MORtGAGE BANK 0.05% 22/02/2023984 000
1.141 291 5111 292 560EURRCI BANQUE SA 0.375% 10/07/20191 287 000
0.0662 32363 558EURRCI BANQUE SA 1.625% 26/05/202664 000
1.071 213 1211 219 459EURRCI BANQUE SA FRN 12/04/20211 213 000

10.3911 756 22011 893 392EURSNCF MOBILItES 4.375% 15/04/20269 200 000
0.21238 784239 349EURSPAREBANKEN SOER BOLIGKREDItt AS 0.125% 30/05/2022239 000

OCtOBER 31, 2018
Lyxor Index Fund

Schedule of Investments

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

2.022 289 6732 290 574EURStADSHYPOtEK AB 0.375% 06/12/20242 309 000
1.031 161 2601 156 577EURSVERIGES SAKERStALLDA OBLIGAtIONER AB 0.5% 29/01/20251 165 000
1.521 722 5141 723 110EURSWEDBANK HYPOtEK AB 0.375% 29/09/20201 704 000
1.171 327 3201 328 054EURUBS AG/LONDON FRN 05/09/20191 323 000
2.012 276 2072 284 470EURWELLS FARGO & CO 1.375% 26/10/20262 311 000
0.17191 304191 361EURWELLS FARGO & CO FRN 26/04/2021190 000
1.471 658 2981 666 597EURYORKSHIRE BUILDING SOCIEtY 0.75% 10/11/20221 629 000

60.9368 921 11869 159 027Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

1.241 404 4381 402 261EURAGENCE FRANCAISE DE DEVELOPPEMENt 0.375% 30/04/20241 400 000
0.62705 446704 932EURCAISSE D’AMORtISSEMENt DE LA DEttE SOCIALE 0.125% 25/11/2022700 000
0.0334 96034 975EURCAISSE D’AMORtISSEMENt DE LA DEttE SOCIALE 3.375% 25/04/202132 000
0.005 4145 418EURCAISSE D’AMORtISSEMENt DE LA DEttE SOCIALE 3.75% 25/10/20205 000
2.352 659 7002 688 708EURCAISSE D’AMORtISSEMENt DE LA DEttE SOCIALE FRN 25/07/20212 285 000
5.336 021 0576 109 295EURCAISSE D’AMORtISSEMENt DE LA DEttE SOCIALE FRN 25/07/20244 952 000
0.00479477EURDEUtSCHE BUNDESREPUBLIK COUPON StRIPS 0% 04/07/2028500
0.00767767EURDUtCH FUNGIBLE StRIP 0% 15/01/2023761
0.0557 09957 088EUREUROPEAN FINANCIAL StABILItY FACILItY 0% 17/11/202257 000
0.20227 627228 839EUREUROPEAN FINANCIAL StABILItY FACILItY 0.5% 11/07/2025227 000

12.0913 668 69913 700 715EUREUROPEAN FINANCIAL StABILItY FACILItY 0.75% 03/05/202713 627 000
0.00894884EURItALY BtPS 0% 01/05/20311 428
2.202 493 0172 495 253EURItALY BUONI POLIENNALI DEL tESORO 4.5% 01/03/20262 282 000
0.00814884EURItALY BUONI POLIENNALI DEL tESORO HYBRID StRIP 0% 01/08/20341 468
0.20220 642219 999EURKOMMUNEKREDIt 0.25% 16/02/2024221 000
1.701 919 3401 905 251EURKREDItANStALt FUER WIEDERAUFBAU 0.125% 04/10/20241 934 000
0.0116 16616 162EURMUENCHENER HYPOtHEKENBANK EG 0.25% 14/10/202016 000
1.421 611 5391 614 460EURNAtWESt MARKEtS PLC FRN 02/03/20201 614 000
0.0332 64432 508EURSLOVAKIA GOVERNMENt BOND 0.625% 22/05/202632 627
1.391 569 1861 561 668EURSNCF RESEAU EPIC 3.3% 18/12/20421 200 000
2.512 838 1412 834 051EURStAtE OF HESSE 0.375% 04/07/20222 790 000
0.0449 04848 706EURStAtE OF LOWER SAXONY 0.75% 15/02/202849 000
0.0222 17422 366EURStAtE OF NORtH RHINE-WEStPHALIA 0.75% 16/08/204126 000
0.901 023 5201 026 515EURStAtE OF NORtH RHINE-WEStPHALIA GERMANY 1.25% 13/03/20201 000 000
0.61691 695697 769EURStAtE OF NORtH RHINE-WEStPHALIA GERMANY 1.65% 16/05/2047684 000
3.594 044 3274 090 898EURStAtE OF NORtH RHINE-WEStPHALIA GERMANY 4.375% 29/04/20223 495 000
0.10111 788113 203EURUNEDIC ASSEO 2.375% 25/05/2024100 000

36.6341 430 62141 614 052Total Supranationals, Governments and Local Public Authorities, Debt Instruments

110 773 079 110 351 739 97.56
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

110 773 079 110 351 739 97.56Total Investments

OCtOBER 31, 2018
Lyxor Index Fund

Lyxor Index Fund - Lyxor BTP Daily (-1x) Inverse UCITS ETF
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46.17Banks 28.04France
36.63Governments 20.73Germany
10.50Industrial transportation 12.34Luxembourg

7.39Financial Services 8.41United Kingdom
2.48Software & Computer Services 8.27United States of America
1.78Nonequity Investment Instruments 4.74Italy
1.63Nonlife Insurance 4.57Sweden
0.01Chemicals 2.85Belgium

97.56 2.32Australia
2.03Canada
1.04Finland
0.87Spain
0.54Netherlands
0.47Norway
0.20Denmark
0.11Austria
0.03Slovakia

97.56

Lyxor Index Fund
OCtOBER 31, 2018

Economic and Geographical Classification of Investments

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

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

Bonds

1.405 281 3895 338 035EURABN AMRO BANK NV 1% 13/04/20315 400 000
0.431 636 3211 657 775EURASSICURAZIONI GENERALI SPA 5.125% 16/09/20241 370 000
0.391 487 4151 499 168EURBANCA POPOLARE DI SONDRIO SCPA 0.75% 04/04/20231 500 000
0.441 663 9011 670 684EURBANCO BILBAO VIZCAYA ARGENtARIA SA FRN 09/03/20231 700 000
0.11401 506402 004EURBANCO BILBAO VIZCAYA ARGENtARIA SA FRN 12/04/2022400 000
0.05199 308200 252EURBANCO POPOLARE SC 0.75% 31/03/2022200 000
0.371 388 7021 398 523EURBANCO SANtANDER SA FRN 28/03/20231 400 000
0.04137 678137 887EURBANK NEDERLANDSE GEMEENtEN NV 3.75% 14/01/2020131 000
0.762 862 5622 866 498EURBANK OF AMERICA CORP FRN 07/02/20222 842 000
0.22838 571842 967EURBASF SE 0.875% 15/11/2027862 000
0.0266 45366 648EURBASF SE 0.875% 22/05/202566 000
0.004 0124 012EURBASF SE FRN 15/11/20194 000
0.18688 877688 086EURBNP PARIBAS FORtIS SA 0% 24/10/2023700 000
0.11410 860413 430EURBNP PARIBAS HOME LOAN SFH SA 1.375% 17/06/2020400 000
0.20775 201785 092EURBNP PARIBAS HOME LOAN SFH SA 3.875% 12/07/2021700 000
0.0121 08021 341EURBNP PARIBAS PUBLIC SECtOR SCF SA 3.75% 26/02/202020 000
1.596 062 2496 082 570EURBNP PARIBAS SA FRN 07/06/20246 084 000
0.401 500 1781 500 723EURBNP PARIBAS SA FRN 15/01/20201 494 000
0.09324 510324 836EURBPCE SFH SA 0.375% 28/07/2020321 000
0.08306 693306 936EURBPCE SFH SA 1.75% 29/11/2019300 000
0.03100 890101 081EURBRItISH tELECOMMUNICAtIONS PLC 0.625% 10/03/2021100 000
0.301 130 1951 141 429EURCAISSE DE REFINANCEMENt DE L’HABItAt SA 3.6% 08/03/2024961 831
0.15560 111559 914EURCAISSE DE REFINANCEMENt DE L’HABItAt SA 3.9% 20/10/2023474 208
0.903 389 8353 392 250EURCAISSE DE REFINANCEMENt DE L’HABItAt SA 4% 10/01/20223 000 000
0.371 396 2551 393 036EURCAISSE FRANCAISE DE FINANCEMENt LOCAL 0.75% 11/01/20271 400 000
0.26993 672994 572EURCAISSE FRANCAISE DE FINANCEMENt LOCAL 4.25% 26/01/2021904 000
0.11409 070408 674EURCAJA RURAL DE CAStILLA-LA MANCHA SCC 0.875% 01/10/2021400 000
0.532 004 9502 020 350EURCAJAS RURALES UNIDAS SCC 3.75% 22/11/20182 000 000
0.361 379 9591 379 033EURCIE DE FINANCEMENt FONCIER SA 4% 24/10/20251 122 000
0.411 539 6531 541 121EURCIE DE FINANCEMENt FONCIER SA 4.875% 25/05/20211 366 000
0.08310 026310 115EURCItIGROUP INC 1.375% 27/10/2021300 000
0.05197 848198 060EURCItIGROUP INC FRN 11/11/2019197 000
0.732 770 4902 775 709EURCItIGROUP INC FRN 21/03/20232 776 000
0.0399 45099 661EURCItIGROUP INC FRN 24/07/2026100 000
0.13496 605494 310EURCREDIt AGRICOLE HOME LOAN SFH SA 0.75% 05/05/2027500 000
0.301 129 0451 160 440EURCREDIt AGRICOLE HOME LOAN SFH SA 4% 17/01/20221 000 000
0.24891 585894 843EURCREDIt AGRICOLE SA/LONDON FRN 06/03/2023900 000
0.351 328 8441 329 564EURCREDIt MUtUEL - CIC HOME LOAN SFH SA - SFH - 4.375% 17/03/20211 200 000
0.0156 59856 572EURCREDIt MUtUEL - CIC HOME LOAN SFH SA 0.375% 12/09/202256 000
0.21797 018801 131EURCREDIt MUtUEL - CIC HOME LOAN SFH SA 3.125% 09/09/2020750 000
0.291 092 1561 092 332EURCREDIt SUISSE AG/LONDON FRN 16/10/20191 088 000
1.023 841 3153 840 524EURDAIMLER INtERNAtIONAL FINANCE BV 0.25% 09/08/20213 855 000
0.692 622 3582 625 125EURDANSKE BANK A/S 0.125% 09/03/20212 610 000
0.271 007 0201 008 335EURDANSKE BANK A/S 0.25% 04/06/20201 000 000

OCtOBER 31, 2018
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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)

0.24911 842914 748EURDE VOLKSBANK NV 3.5% 28/09/2020851 000
0.12468 670461 210EURDEUtSCHE BANK AG 1.125% 17/03/2025500 000
0.05197 835198 093EURDEUtSCHE BANK AG FRN 07/12/2020200 000
0.16586 962586 446EURDEUtSCHE BANK AG FRN 16/05/2022600 000
0.371 388 9401 390 088EURDEUtSCHE BANK SA ESPANOLA 0.5% 11/03/20241 400 000
0.14520 470520 830EURDEUtSCHE POSt AG 1.875% 11/12/2020500 000
0.441 648 8371 672 028EURDEUtSCHE tELEKOM INtERNAtIONAL FINANCE BV 1.375% 30/01/20271 650 000
0.411 545 1381 546 132EURDEUtSCHE tELEKOM INtERNAtIONAL FINANCE BV FRN 03/04/20201 541 000
0.431 614 4871 613 368EUREIKA BOLIGKREDItt AS 0.375% 20/04/20231 609 000
0.05200 088200 774EURENI SPA 1.5% 02/02/2026200 000
0.15570 556581 115EURGE CAPItAL EUROPEAN FUNDING UNLIMItED CO 5.375% 23/01/2020536 000
1.515 756 2475 762 267EURGE CAPItAL EUROPEAN FUNDING UNLIMItED CO FRN 21/01/20205 761 000
0.26981 397996 018EURGENERAL MOtORS FINANCIAL CO INC FRN 10/05/2021990 000
0.09345 311345 810EURGOLDMAN SACHS GROUP INC FRN 09/09/2022345 000
0.311 173 7841 178 421EURGOLDMAN SACHS GROUP INC FRN 26/09/20231 186 000
0.923 483 8513 486 908EURGOLDMAN SACHS GROUP INC FRN 27/07/20213 430 000
0.0142 02642 040EURGOLDMAN SACHS GROUP INC FRN 31/12/201842 000
0.13492 560493 845EURHEIDELBERGCEMENt FINANCE LUXEMBOURG SA 0.5% 09/08/2022500 000
0.371 401 0451 407 077EURHSBC HOLDINGS PLC FRN 05/10/20231 411 000
0.371 395 0741 398 396EURHSBC HOLDINGS PLC FRN 27/09/20221 390 000
0.0259 99061 970EURING BANK NV 4% 17/01/202057 000
0.481 803 2691 796 496EURINNOGY FINANCE BV 1.25% 19/10/20271 848 000
0.10365 551366 138EURINtERNAtIONAL BUSINESS MACHINES CORP 1.5% 23/05/2029368 000
0.0290 41890 750EURItALGAS SPA 1.625% 18/01/2029100 000
1.987 529 7647 547 311EURJPMORGAN CHASE & CO 1.5% 26/10/20227 251 000
0.722 732 1612 732 147EURJPMORGAN CHASE & CO FRN 27/01/20202 717 000
0.08296 387305 448EURKENNEDY WILSON EUROPE REAL EStAtE LtD 3.25% 12/11/2025300 000
0.18678 223674 741EURLANDWIRtSCHAFtLICHE RENtENBANK 0.625% 20/02/2030700 000
0.0268 39768 809EURLINDE FINANCE BV 1% 20/04/202869 000
0.582 206 0302 242 535EURMEDIOBANCA BANCA DI CREDItO FINANZIARIO SPA FRN 18/05/20222 320 000
1.254 710 6954 713 097EURMORGAN StANLEY FRN 03/12/20194 709 000
1.485 629 7255 632 950EURMORGAN StANLEY FRN 27/01/20225 609 000
0.0265 12765 419EURNAtIONAL AUStRALIA BANK LtD 0.875% 20/01/202264 000
0.04166 066165 807EURNAtIONAL AUStRALIA BANK LtD 1.25% 18/05/2026164 000
0.291 099 2461 096 390EURNAtIONAL BANK OF CANADA 0% 29/09/20231 120 000
0.772 920 8002 930 270EURNAtWESt MARKEtS PLC 0.625% 02/03/20222 964 000
0.08299 255300 624EURNN GROUP NV 1.625% 01/06/2027300 000
0.05171 357171 226EURNORDEA MORtGAGE BANK PLC 0.625% 19/10/2022168 000
1.013 812 4933 808 946EURNRW BANK 0.25% 16/05/20243 814 000
0.0138 68638 805EUROMV AG 1% 14/12/202639 000
0.24905 691907 147EUROP MORtGAGE BANK 0.05% 22/02/2023910 000
0.552 070 2312 071 912EURRCI BANQUE SA 0.375% 10/07/20192 063 000
0.0283 74685 406EURRCI BANQUE SA 1.625% 26/05/202686 000
0.16589 059592 136EURRCI BANQUE SA FRN 12/04/2021589 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)

0.03100 159100 122EURREGIE AUtONOME DES tRANSPORtS PARISIENS 0.375% 15/06/2024100 000
0.0156 04556 161EURREGIE AUtONOME DES tRANSPORtS PARISIENS 4% 23/09/202150 000
0.401 525 1701 549 697EURROYAL BANK OF SCOtLAND GROUP PLC 2.5% 22/03/20231 463 000
0.03104 575104 607EURSKF AB 2.375% 29/10/2020100 000
0.983 694 7093 691 398EURSKIPtON BUILDING SOCIEtY 0.5% 02/10/20233 700 000
0.10383 355387 828EURSNCF MOBILItES 4.375% 15/04/2026300 000
0.271 016 7901 010 090EURSOCIEtE DU GRAND PARIS EPIC 1.125% 22/10/20281 000 000
0.05201 555202 149EURSPAREBANK 1 BOLIGKREDItt AS 2.75% 01/02/2019200 000
0.271 005 5351 007 005EURStADSHYPOtEK AB 1% 01/04/20191 000 000
0.431 616 3731 616 933EURSWEDBANK HYPOtEK AB 0.375% 29/09/20201 599 000
0.552 083 4452 091 238EURSWEDBANK HYPOtEK AB 0.45% 23/08/20232 070 000
0.14515 505515 890EURSWEDBANK HYPOtEK AB 1.125% 21/05/2021500 000
0.16590 108590 829EURtELEKOM FINANZMANAGEMENt GMBH 3.125% 03/12/2021542 000
0.0293 26793 674EURtERNA REtE ELEttRICA NAZIONALE SPA 1.375% 26/07/2027100 000
0.09338 325338 693EURUBS AG/LONDON 1.25% 03/09/2021328 000
0.281 045 4021 045 980EURUBS AG/LONDON FRN 05/09/20191 042 000
0.421 592 6391 672 122EURUNICREDIt SPA 3.25% 14/01/20211 535 000
0.652 473 2482 477 805EURUNICREDIt SPA FRN 19/02/20202 470 000
0.0289 88989 719EURUNIONE DI BANCHE ItALIANE SPA 0.75% 17/10/2022100 000
1.234 672 0184 698 612EURVODAFONE GROUP PLC 2.2% 25/08/20264 477 000
0.03100 064100 083EURVOLKSWAGEN FINANCIAL SERVICES AG FRN 11/10/2019100 000
0.20740 774741 982EURWELLS FARGO & CO 1% 02/02/2027779 000
0.712 667 2312 676 912EURWELLS FARGO & CO 1.375% 26/10/20262 708 000
0.09335 206335 855EURWELLS FARGO & CO 2% 27/04/2026324 000
0.08319 433321 578EURWELLS FARGO & CO 2.25% 02/05/2023300 000
1.987 544 4387 546 687EURWELLS FARGO & CO FRN 26/04/20217 493 000
0.401 499 1901 500 915EURYORKSHIRE BUILDING SOCIEtY - EMtN - 0.375% 11/04/20231 500 000

41.01155 124 349155 652 306Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.15580 743577 638EURAGENCE FRANCAISE DE DEVELOPPEMENt - EMtN - 0.25% 21/07/2026600 000
0.953 611 4123 605 814EURAGENCE FRANCAISE DE DEVELOPPEMENt 0.375% 30/04/20243 600 000
0.08303 183303 543EURAGENCE FRANCAISE DE DEVELOPPEMENt 4% 28/01/2019300 000
0.0127 07227 088EURCAISSE D’AMORtISSEMENt DE LA DEttE SOCIALE 3.75% 25/10/202025 000
2.308 699 6068 794 488EURCAISSE D’AMORtISSEMENt DE LA DEttE SOCIALE FRN 25/07/20217 474 000
0.993 747 9153 730 484EURCOUNCIL OF EUROPE DEVELOPMENt BANK - EMtN - 0.375% 08/06/20263 791 000
0.08300 810299 895EURCOUNCIL OF EUROPE DEVELOPMENt BANK 0.375% 27/03/2025300 000
0.21801 916798 928EURCOUNCIL OF EUROPE DEVELOPMENt BANK 0.75% 24/01/2028800 000
0.00474465EURDEUtSCHE BUNDESREPUBLIK COUPON StRIPS 0% 04/07/2029500
0.00664664EURDUtCH FUNGIBLE StRIP 0% 15/01/2023659
0.14522 968523 618EUREUROFIMA 4.375% 21/10/2019500 000
2.117 976 8957 982 369EUREUROPEAN FINANCIAL StABILItY FACILItY 0% 17/11/20227 963 000
0.0145 12445 493EUREUROPEAN FINANCIAL StABILItY FACILItY 0.5% 11/07/202545 000
2.529 529 0709 524 871EUREUROPEAN FINANCIAL StABILItY FACILItY 0.75% 03/05/20279 500 000

OCtOBER 31, 2018
Lyxor Index Fund

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

(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)

0.00988986EUREUROPEAN INVEStMENt BANK - GMtN - 0% 15/03/20241 000
0.511 926 7831 916 558EUREUROPEAN INVEStMENt BANK 0% 13/03/20262 001 000
0.0015 86815 818EUREUROPEAN INVEStMENt BANK 1.25% 13/11/202615 000
0.0269 46469 288EUREUROPEAN INVEStMENt BANK 2.75% 15/09/202560 000
0.04168 882168 697EUREUROPEAN INVEStMENt BANK 4.125% 15/04/2024139 000
0.007 5217 529EUREUROPEAN INVEStMENt BANK 4.625% 15/04/20207 000

4.0115 165 86715 140 381EUREUROPEAN StABILItY MECHANISM 0% 18/10/202215 152 306
0.622 340 1392 341 340EUREUROPEAN StABILItY MECHANISM 0.875% 15/10/20192 310 404
0.0140 45640 345EUREUROPEAN UNION 0.5% 04/04/202540 000
4.6417 541 19717 451 945EUREUROPEAN UNION 1.375% 04/10/202916 622 000
0.09327 716327 984EUREUROPEAN UNION 1.875% 04/04/2024300 000
0.05200 438200 172EURFADE - FONDO DE AMORtIZACION DEL DEFICIt ELECtRICO 0.031%

17/06/2020
200 000

0.00753751EURFRENCH REPUBLIC GOVERNMENt BOND OAt FUNGIBLE StRIP 0%
25/04/2040

1 041

0.00776769EURFRENCH REPUBLIC GOVERNMENt BOND OAt FUNGIBLE StRIP 0%
25/10/2038

1 030

0.10385 801385 894EURGEMEINSAME DEUtSCHE BUNDESLAENDER 3.5% 07/10/2019372 000
0.04148 526148 514EURINtERNAtIONAL BANK FOR RECONStRUCtION & DEVELOPMENt 0.125%

23/10/2020
147 000

0.16619 673619 094EURItALY BtPS 0% 01/05/2031989 577
2.8710 851 71810 840 100EURItALY BUONI POLIENNALI DEL tESORO 1.05% 01/12/201910 808 000
0.0292 11190 685EURItALY BUONI POLIENNALI DEL tESORO 1.45% 15/11/2024100 000
0.06225 273221 827EURItALY BUONI POLIENNALI DEL tESORO 2.15% 15/12/2021224 000
0.19718 098718 989EURItALY BUONI POLIENNALI DEL tESORO 3.5% 01/12/2018716 000
2.8010 576 20210 585 689EURItALY BUONI POLIENNALI DEL tESORO 4.5% 01/03/20269 681 000
0.552 077 2992 050 995EURItALY BUONI POLIENNALI DEL tESORO 5.5% 01/09/20221 867 000
0.11398 232397 920EURItALY BUONI POLIENNALI DEL tESORO COUPON StRIP 0% 01/08/2019400 000
0.17644 358643 484EURItALY BUONI POLIENNALI DEL tESORO COUPON StRIP 0% 01/11/2019650 000
1.525 745 6205 744 031EURItALY BUONI POLIENNALI DEL tESORO FRN 15/09/20194 870 000
0.001 4531 569EURItALY BUONI POLIENNALI DEL tESORO HYBRID StRIP 0% 01/08/20342 621
0.00770781EURItALY BUONI POLIENNALI DEL tESORO HYBRID StRIP 0% 01/11/20271 054
1.003 778 6053 779 436EURItALY CERtIFICAtI DI CREDItO DEL tESORO ZERO COUPON 0%

28/12/2018
3 777 000

0.00820822EURKINGDOM OF BELGIUM GOVERNMENt BOND COUPON StRIP 0%
22/06/2034

1 018

0.22824 216823 989EURKOMMUNEKREDIt 0% 08/09/2022825 000
6.9426 203 48026 127 105EURKOMMUNEKREDIt 0.25% 16/02/202426 246 000
5.3720 319 80020 248 945EURKREDItANStALt FUER WIEDERAUFBAU 0.125% 04/10/202420 475 000
0.001 0061 003EURKREDItANStALt FUER WIEDERAUFBAU 0.125% 24/02/20231 000
0.271 022 7251 019 893EURKREDItANStALt FUER WIEDERAUFBAU 0.375% 15/03/20231 006 000
0.271 027 6451 026 480EURKREDItANStALt FUER WIEDERAUFBAU 0.625% 04/07/20221 000 000
2.419 128 9369 150 146EURKREDItANStALt FUER WIEDERAUFBAU 1.125% 15/01/20208 952 000
2.087 866 8527 849 469EURKREDItANStALt FUER WIEDERAUFBAU 1.5% 11/06/20247 334 000
0.521 961 3911 951 306EURLUXEMBOURG GOVERNMENt BOND 0.625% 01/02/20271 943 000

OCtOBER 31, 2018
Lyxor Index Fund

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

(continued)Schedule of Investments
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0.0135 75435 795EUREUROPEAN INVEStMENt BANK 4.25% 15/04/201935 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)

0.00627621EURNEtHERLANDS GOVERNMENt BOND COUPON StRIP 0% 15/01/2024628
0.06227 142226 092EURREGION OF ILE DE FRANCE 2.375% 24/04/2026200 000
0.0119 41519 637EURSLOVAKIA GOVERNMENt BOND 3.375% 15/11/202416 475
0.642 403 9122 401 518EURSNCF 2.625% 29/12/20252 100 000
0.07261 531261 754EURSNCF RESEAU EPIC 3.3% 18/12/2042200 000
0.431 634 2891 637 691EURSNCF RESEAU EPIC 6% 12/10/20201 454 000
1.084 083 3674 086 637EURSPAIN GOVERNMENt BOND 2.15% 31/10/20253 802 000
0.08307 952305 952EURSPAIN GOVERNMENt BOND 4.8% 31/01/2024254 000
0.06235 846230 193EURSPAIN GOVERNMENt BOND COUPON StRIP 0% 31/01/2022236 980
0.09340 681308 564EURSPAIN GOVERNMENt BOND COUPON StRIP 0% 31/01/2030420 000
0.08288 636258 938EURSPAIN GOVERNMENt BOND COUPON StRIP 0% 31/01/2031366 355
0.08306 602273 500EURSPAIN GOVERNMENt BOND COUPON StRIP 0% 31/01/2032403 187
0.08308 799273 523EURSPAIN GOVERNMENt BOND COUPON StRIP 0% 31/01/2033420 000
0.08300 336262 374EURSPAIN GOVERNMENt BOND COUPON StRIP 0% 31/01/2034420 000
0.07261 424226 279EURSPAIN GOVERNMENt BOND COUPON StRIP 0% 31/01/2035377 868
0.07279 854240 094EURSPAIN GOVERNMENt BOND COUPON StRIP 0% 31/01/2036418 633
0.07272 418232 191EURSPAIN GOVERNMENt BOND COUPON StRIP 0% 31/01/2037420 000
0.0280 83880 926EURSPAIN GOVERNMENt BOND PRINCIPAL StRIP 0% 30/07/2030100 000
0.00991994EURStAtE OF HESSE 0.25% 10/06/20251 000
0.0155 94955 864EURStAtE OF HESSE 0.375% 04/07/202255 000
0.903 404 9573 419 729EURStAtE OF HESSE 0.375% 10/03/20223 346 000
1.284 852 8354 821 830EURStAtE OF HESSE 0.375% 10/03/20234 781 000
0.03108 562108 675EURStAtE OF LOWER SAXONY 0% 10/01/2022108 000
4.1315 634 15015 701 703EURStAtE OF LOWER SAXONY 0.75% 15/02/202815 619 000

56.64214 282 177213 797 161Total Supranationals, Governments and Local Public Authorities, Debt Instruments

369 449 467 369 406 526 97.65
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

369 449 467 369 406 526 97.65Total Investments

OCtOBER 31, 2018
Lyxor Index Fund

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

(continued)Schedule of Investments
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56.64Governments 18.80Germany
27.42Banks 13.53France

7.44Financial Services 12.11Italy
3.10Nonequity Investment Instruments 11.88United States of America
1.23Mobile telecommunications 10.51Luxembourg
0.55Industrial transportation 8.10Denmark
0.43Nonlife Insurance 5.44United Kingdom
0.24Chemicals 4.73Belgium
0.18Fixed Line telecommunications 4.12Netherlands
0.10Software & Computer Services 3.84Spain
0.08Life Insurance 1.67Ireland
0.08Real Estate Investment & Services 1.41Sweden
0.06Oil & Gas Producers 0.48Norway
0.03Automobiles & Parts 0.29Canada
0.03Industrial Engineering 0.28Finland
0.02Electricity 0.17Austria
0.02Gas, Water & Multiutilities 0.14Switzerland

97.65 0.08Jersey
0.06Australia
0.01Slovakia

97.65

Lyxor Index Fund
OCtOBER 31, 2018

Economic and Geographical Classification of Investments

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

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

Bonds

0.069 9999 995USDAMERICAN EXPRESS CO FRN 30/10/202010 000
0.1424 31324 561USDARCONIC INC 5.4% 15/04/202124 000
0.012 0392 041USDAt&t INC 4.45% 15/05/20212 000
1.57268 046268 516USDBARCLAYS PLC FRN 10/01/2023264 000
1.39237 366237 547USDBECtON DICKINSON AND CO FRN 06/06/2022236 000
0.3051 57953 348USDBROADCOM CORP / BROADCOM CAYMAN FINANCE LtD 3.875% 15/01/202756 000
0.4881 11381 420USDCAPItAL ONE FINANCIAL CORP 3.05% 09/03/202283 000
0.97165 636166 679USDCAPItAL ONE FINANCIAL CORP FRN 09/03/2022165 000
0.0814 06714 101USDCAPItAL ONE FINANCIAL CORP FRN 12/05/202014 000
1.96334 758339 437USDCHARtER COMMUNICAtIONS OPERAtING LLC / CHARtER

COMMUNICAtIONS OPERAtING CAPItAL 4.908% 23/07/2025
333 000

1.41239 969240 592USDCItIGROUP INC FRN 01/09/2023235 000
0.5899 66399 969USDCItIGROUP INC FRN 17/05/202499 000
1.41241 034241 320USDCItIGROUP INC FRN 24/07/2023240 000
1.06180 862180 986USDCItIGROUP INC FRN 25/04/2022179 000
0.046 7796 963USDCONtINENtAL RESOURCES INC/OK 4.375% 15/01/20287 000
0.96163 846164 919USDCONtINENtAL RESOURCES INC/OK 4.5% 15/04/2023163 000
0.1118 70919 149USDCROWN CAStLE INtERNAtIONAL CORP 3.8% 15/02/202820 000
1.99339 060338 681USDDEUtSCHE BANK AG/NEW YORK NY FRN 13/07/2020340 000
1.83311 308310 531USDDEUtSCHE BANK AG/NEW YORK NY FRN 22/01/2021315 000
0.034 9504 989USDESSEX PORtFOLIO LP 3.625% 15/08/20225 000
0.1932 65033 283USDFIRStENERGY CORP 3.9% 15/07/202734 000
2.36402 056402 523USDGENERAL MOtORS FINANCIAL CO INC FRN 13/04/2020400 000
0.4983 84483 902USDGOLDMAN SACHS GROUP  FRN 26/04/202283 000
1.37233 054233 531USDGOLDMAN SACHS GROUP INC FRN 15/11/2018233 000
1.44246 070246 545USDGOLDMAN SACHS GROUP INC FRN 23/02/2023246 000
1.54262 210263 151USDGOLDMAN SACHS GROUP INC FRN 25/02/2021255 000
0.2542 51443 328USDHCA INC 5% 15/03/202442 000
1.74297 211293 399USDHCA INC 5.25% 15/06/2026292 000
0.0711 36911 456USDHCA INC 6.5% 15/02/202011 000
5.911 007 4031 004 635USDJAPAN BANK FOR INtERNAtIONAL COOPERAtION 2.375% 16/11/20221 046 000
1.85315 035315 454USDJAPAN BANK FOR INtERNAtIONAL COOPERAtION FRN 13/11/2018315 000
0.72122 076122 068USDKOMMUNALBANKEN AS - REGS - FRN 02/05/2019122 000
0.011 9101 912USDLANDESKREDItBANK BADEN-WUERttEMBERG FOERDERBANK 1.375%

21/07/2021
2 000

0.01898905USDLANDWIRtSCHAFtLICHE RENtENBANK 1.75% 27/07/20261 000
9.181 567 1841 570 070USDLANDWIRtSCHAFtLICHE RENtENBANK 2.375% 10/06/20251 649 000
0.4779 54479 892USDMACQUARIE GROUP LtD - 144A - FRN 28/11/202380 000
0.0914 91515 059USDMACQUARIE GROUP LtD - REGS - FRN 28/11/202315 000
1.05178 518179 116USDMORGAN StANLEY FRN 24/10/2023175 000
0.022 9673 013USDNGPL PIPECO LLC - 144A - 4.375% 15/08/20223 000
1.17199 574199 449USDNORDDEUtSCHE LANDESBANK GIROZENtRALE 2% 05/02/2019200 000
1.95332 297332 372USDROYAL BANK OF CANADA 2.3% 22/03/2021340 000
0.0813 24113 303USDSHIRE ACQUISItIONS INVEStMENtS IRELAND DAC 2.875% 23/09/202314 000
0.1525 50225 681USDSHIRE ACQUISItIONS INVEStMENtS IRELAND DAC 3.2% 23/09/202628 000

OCtOBER 31, 2018
Lyxor Index Fund

Schedule of Investments

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

0.5187 59588 187USDUNItED RENtALS NORtH AMERICA INC 4.625% 15/07/202388 000

49.008 354 7338 367 978Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

1.23209 541209 177USDASIAN DEVELOPMENt BANK 1.375% 15/01/2019210 000
3.00510 971520 527USDASIAN DEVELOPMENt BANK 2.625% 12/01/2027536 000
2.87489 395489 413USDDEVELOPMENt BANK OF JAPAN INC 2.125% 01/09/2022512 000
0.94159 858159 752USDEUROPEAN INVEStMENt BANK 1.625% 18/12/2018160 000
2.94501 976503 633USDEUROPEAN INVEStMENt BANK 2.25% 15/08/2022518 000
0.01959963USDINtERNAtIONAL BANK FOR RECONStRUCtION & DEVELOPMENt 2.5%

29/07/2025
1 000

10.491 789 7711 788 992USDKREDItANStALt FUER WIEDERAUFBAU 1.25% 30/09/20191 815 000
2.08354 137353 985USDKREDItANStALt FUER WIEDERAUFBAU 1.5% 09/09/2019358 000
0.034 9564 954USDKREDItANStALt FUER WIEDERAUFBAU 1.625% 15/08/20195 000
0.0711 75611 751USDKREDItANStALt FUER WIEDERAUFBAU 1.625% 29/05/202012 000
0.3356 08256 033USDKREDItANStALt FUER WIEDERAUFBAU 1.75% 31/03/202057 000
1.41240 278240 637USDKREDItANStALt FUER WIEDERAUFBAU 1.875% 15/12/2020246 000
4.28730 590731 415USDKREDItANStALt FUER WIEDERAUFBAU 2.125% 15/06/2022756 000
0.2034 65934 687USDKREDItANStALt FUER WIEDERAUFBAU 2.625% 12/04/202135 000
0.0610 95910 959USDKREDItANStALt FUER WIEDERAUFBAU 2.75% 15/07/202011 000
0.1118 56318 801USDPROVINCE OF ALBERtA CANADA 3.3% 15/03/202819 000
2.24381 308382 799USDPROVINCE OF ONtARIO CANADA 2.5% 10/09/2021389 000
3.50596 697596 760USDStAtE OF NORtH RHINE-WEStPHALIA GERMANY 1.875% 17/06/2019600 000
5.76981 416978 653USDUNItED StAtES tREASURY NOtE/BOND 1.125% 31/05/2019989 300
3.58610 217608 785USDUNItED StAtES tREASURY NOtE/BOND 1.375% 31/12/2018611 100
1.44246 334245 951USDUNItED StAtES tREASURY NOtE/BOND 1.5% 31/05/2019247 800

46.577 940 4237 948 627Total Supranationals, Governments and Local Public Authorities, Debt Instruments

16 316 605 16 295 156 95.57
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

16 316 605 16 295 156 95.57Total Investments

OCtOBER 31, 2018
Lyxor Index Fund

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

(continued)Schedule of Investments
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46.57Governments 36.14United States of America
30.66Banks 32.84Germany

9.87Financial Services 10.63Japan
3.45Health Care Equipment & Services 4.37Luxembourg
1.96Leisure Goods 4.29Canada
1.05Nonequity Investment Instruments 4.23Philippines
1.00Oil & Gas Producers 1.57United Kingdom
0.51travel, Leisure & Catering 0.72Norway
0.19Gas, Water & Multiutilities 0.55Australia
0.14General Industrials 0.23Ireland
0.14Real Estate Investment trusts 95.57
0.02Oil Equipment, Services & Distribution
0.01Fixed Line telecommunications

95.57

Lyxor Index Fund
OCtOBER 31, 2018

Economic and Geographical Classification of Investments

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

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

Shares

0.96280 409272 349JPYAEON CO LtD13 844
2.57751 194784 670EURAIRBUS SE7 688
6.121 791 6501 797 844EURALLIANZ SE - REG9 714
1.26369 679447 734CHFAMS AG10 754
1.46426 953466 502EURASML HOLDING NV2 829
3.421 001 0611 160 668EURBASF SE - REG14 715
5.201 520 5771 662 187EURBAYER AG22 434
4.391 285 3141 391 707EURBAYERISCHE MOtOREN WERKE AG16 861
2.04596 301567 620CHFCEMBRA MONEY BANK AG8 043
1.41412 825407 569JPYCHUGAI PHARMACEUtICAL CO LtD7 962
1.42414 665472 347EURCOMMERZBANK AG49 726
0.66194 114199 700EURCONtINENtAL AG1 330
0.1028 27430 602EURDAIMLER AG540
1.78521 551617 470EURDEUtSCHE BANK AG - REG60 288
4.401 287 5291 657 259EURDEUtSCHE LUFtHANSA AG - REG72 496
4.431 296 3021 260 705EURDEUtSCHE tELEKOM AG - REG89 431
2.06601 764640 351EURENDESA SA32 563
1.69493 938565 408EURE.ON SE57 730
1.36397 878428 012JPYFANUC CORP2 578
0.82241 234297 418EURFRESENIUS MEDICAL CARE AG & CO KGAA3 480
5.551 625 0291 836 385EURFRESENIUS SE & CO KGAA28 874
2.25659 684890 227CHFGEORG FISCHER AG - REG802
0.90262 277300 117DKKGN StORE NORD A/S6 996
3.551 037 9211 126 702EURHUGO BOSS AG16 428
1.39407 242451 542EURING GROEP NV38 859
0.36104 076118 871EURKONINKLIJKE DSM NV1 345
0.2366 79270 421EURLEG IMMOBILIEN AG691
1.39407 161315 603JPYMItSUI E&S HOLDINGS CO LtD27 402
0.1440 53559 877JPYMORINAGA MILK INDUStRY CO LtD1 722
1.41411 945464 067EURMORPHOSYS AG5 036
1.18345 230337 054EURNN GROUP NV9 085
3.591 049 6291 187 900EURPROSIEBENSAt.1 MEDIA SE51 402
2.54744 007912 053EURRWE AG43 206
6.511 906 3582 067 175EURSAP SE20 139
0.1647 70755 642EURSIEMENS AG - REG469
2.98871 017870 771JPYSUGI HOLDINGS CO LtD21 543
3.11910 697906 523CHFSUNRISE COMMUNICAtIONS GROUP AG11 702
1.41413 206497 411CHFSWAtCH GROUP AG - REG7 003
1.83536 143519 209CHFSWISS RE AG6 718
0.1442 07543 200EURtLG IMMOBILIEN AG1 875
1.88551 642557 363JPYtOYO SEIKAN GROUP HOLDINGS LtD30 523
0.3086 63593 830CHFUBS GROUP AG7 008
1.65481 476506 389EURUNIPER SE18 874
6.501 906 6571 936 509EURVOLKSWAGEN AG - PFD12 817

OCtOBER 31, 2018
Lyxor Index Fund
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Shares (continued)

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

0.1543 57345 999EURVONOVIA SE1 078
0.91267 464280 565AUDWHItEHAVEN COAL LtD88 161

99.5629 139 39031 579 527Total Shares

31 579 527 29 139 390 99.56
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

31 579 527 29 139 390 99.56Total Investments

OCtOBER 31, 2018
Lyxor Index Fund

Lyxor Index Fund - Crystal Europe Equity

(continued)Schedule of Investments
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11.66Automobiles & Parts 66.42Germany
8.00Pharmaceuticals & Biotechnology 10.94Switzerland
7.94Nonlife Insurance 10.12Japan
6.51Software & Computer Services 6.95Netherlands
6.38Health Care Equipment & Services 2.06Spain
6.29Gas, Water & Multiutilities 1.26Austria
5.00Industrial Engineering 0.91Australia
4.96Personal Goods 0.90Denmark
4.89Banks 99.56
4.43Mobile telecommunications
4.40travel, Leisure & Catering
3.78Chemicals
3.62technology Hardware & Equipment
3.59Media
3.11Fixed Line telecommunications
2.98Food & Drug Retailers
2.57Aerospace & Defense
2.05General Industrials
2.04Financial Services
1.65Alternative Energy
1.18Life Insurance
0.96General Retailers
0.91Mining
0.29Real Estate Investment & Services
0.23Real Estate Investment trusts
0.14Food Producers

99.56

Lyxor Index Fund
OCtOBER 31, 2018

Economic and Geographical Classification of Investments

Lyxor Index Fund - Crystal Europe Equity

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

Shares

1.4996 11498 982JPYAEON CO LtD4 188
2.70173 642280 481USDALIGN tECHNOLOGY INC785
5.75369 894392 567EURALLIANZ SE - REG1 770
0.8856 71058 920USDALPHABEt CLASS - A52
0.106 3416 576EURALStRIA OFFICE REIt-AG440
8.18525 746601 388USDAMAZON.COM INC329
2.50160 969180 576EURBAYER AG2 096
4.71302 788294 303USDBERKSHIRE HAtHAWAY INC - B1 475
0.5333 91239 522USDBRIStOL-MYERS SQUIBB CO671
3.15202 529248 611EURDEUtSCHE BANK AG - REG20 662
3.62232 923309 309EURDEUtSCHE LUFtHANSA AG - REG11 575
7.83503 488567 406USDFACEBOOK INC3 317
1.1372 57179 497JPYFANUC CORP415
0.2516 18216 271JPYFASt REtAILING CO LtD32
0.2314 89514 841USDFORESt CItY REALtY tRUSt INC - A592
3.67236 022311 717EURFRESENIUS MEDICAL CARE AG & CO KGAA3 005
3.76241 936279 508EURFRESENIUS SE & CO KGAA3 794
1.79114 914125 224JPYHItACHI LtD3 746
4.39282 192318 966EURHUGO BOSS AG3 942
3.97255 311291 002EURING GROEP NV21 501
0.7145 89744 310USDJPMORGAN CHASE & CO421
1.73111 082117 738USDMICROSOFt CORP1 040
0.7850 21850 263JPYMIZUHO FINANCIAL GROUP INC29 213
7.08455 155459 803USDNORtHWEStERN CORP7 746
4.55292 895297 960USDOCCIDENtAL PEtROLEUM CORP4 367
0.5535 12638 739EURREPSOL SA1 959
1.2278 59197 804EURRWE AG4 028
4.03258 912290 368EURSAP SE2 414
0.6340 45845 314EURSCOUt24 AG974
2.91187 381204 535JPYSHISEIDO CO LtD2 963
0.2113 75514 020CHFUBS GROUP AG982
0.117 2618 654EURVERBUND AG180
6.84439 754435 953EURVOLKSWAGEN AG - PFD2 609
0.074 2594 440EURVONOVIA SE93
0.1912 45512 646USDX5 REtAIL GROUP NV - ADR REGS530
4.66299 839300 608CHFZURICH INSURANCE GROUP AG963

96.906 232 1176 938 822Total Shares

6 938 822 6 232 117 96.90
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

6 938 822 6 232 117 96.90Total Investments

OCtOBER 31, 2018
Lyxor Index Fund

Schedule of Investments

Lyxor Index Fund - Lyxor FTSE USA Infrastructure UCITS ETF

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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15.12Nonlife Insurance 39.72Germany
15.09Software & Computer Services 39.12United States of America
10.13Health Care Equipment & Services 8.36Japan

9.92General Retailers 4.88Switzerland
8.83Banks 4.16Netherlands
7.30Personal Goods 0.55Spain
7.19Electricity 0.11Austria
6.84Automobiles & Parts 96.90
5.10Oil & Gas Producers
3.62travel, Leisure & Catering
3.03Pharmaceuticals & Biotechnology
1.79Electronic & Electrical Equipment
1.22Gas, Water & Multiutilities
1.13Industrial Engineering
0.30Real Estate Investment & Services
0.19Food & Drug Retailers
0.10Real Estate Investment trusts

96.90

Lyxor Index Fund
OCtOBER 31, 2018

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor FTSE USA Infrastructure UCITS ETF

Economic classification Geographical classification% %



212the 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

0.3429 72435 119EURAALBERtS INDUStRIES NV916
3.48300 308314 638EURACS ACtIVIDADES DE CONStRUCCION Y SERVICIOS SA9 070
4.46384 916477 741EURAENA SME SA2 727
8.63745 819735 470EURAIRBUS SE7 633
5.68490 609495 699EURALLIANZ SE - REG2 660
4.10354 503431 548EURAURUBIS AG6 604
4.63400 376529 408EURBAYER AG5 907
1.1397 956105 216EURBAYERISCHE MOtOREN WERKE AG1 285
1.55133 570130 735EURBRENNtAG AG2 893
1.0691 796104 565EURCOMMERZBANK AG11 008
1.48128 077123 577CHFCREDIt SUISSE GROUP AG - REG11 042
2.77239 261274 104EURDEUtSCHE BANK AG - REG27 657
4.25367 028480 124EURDEUtSCHE LUFtHANSA AG - REG20 666
5.16446 170439 723EURDEUtSCHE tELEKOM AG - REG30 781
0.1411 95012 800EUREDP RENOVAVEIS SA1 505
0.1916 33816 756EURENAGAS SA697
0.119 9029 491CZKERStE GROUP BANK AG271
3.03261 891326 982EURFRESENIUS MEDICAL CARE AG & CO KGAA3 778
3.50302 505346 831EURFRESENIUS SE & CO KGAA5 375
2.70233 518268 366CHFGEBERIt AG - REG675
1.0590 687103 771DKKGN StORE NORD A/S2 419
0.1916 19816 361EURHANNOVER RUECK SE - REG136
1.0893 136103 267EURING GROEP NV8 887
4.83417 534406 079EURINNOGY SE10 706
1.37118 677126 590EURKONINKLIJKE PHILIPS NV3 605
1.43123 481126 291JPYMAZDA MOtOR CORP12 900
1.17100 82399 099JPYMIZUHO FINANCIAL GROUP INC66 455
4.63400 415386 818EURMUENCHENER RUECKVERSICHERUNGS-GESELLSCHAFt AG IN

MUENCHEN - REG
2 108

1.58136 722159 822JPYNIttO DENKO CORP2 470
4.98429 904426 967EURRED ELECtRICA CORP SA23 492
0.9985 497105 506EURRWE AG4 965
3.56307 550329 459EURSAP SE3 249
3.97342 624341 584EURSCOUt24 AG9 346
2.27195 770191 084JPYSECOM CO LtD2 706
1.76151 665151 754EURSIEMENS AG - REG1 491
2.89249 334259 266JPYSUMItOMO ELECtRIC INDUStRIES LtD20 676
1.50129 655127 746CHFSUNRISE COMMUNICAtIONS GROUP AG1 666
1.41121 938128 247EURUNIPER SE4 780
0.108 44810 096EURVISCOFAN SA160

OCtOBER 31, 2018
Lyxor Index Fund

Schedule of Investments

Lyxor Index Fund - Lyxor FTSE Developed Europe Infrastructure UCITS ETF

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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Shares (continued)

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

0.5749 43452 748EURVONOVIA SE1 223

99.728 615 7099 311 448Total Shares

9 311 448 8 615 709 99.72
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

9 311 448 8 615 709 99.72Total Investments

OCtOBER 31, 2018
Lyxor Index Fund

Lyxor Index Fund - Lyxor FTSE Developed Europe Infrastructure UCITS ETF

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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10.51Nonlife Insurance 58.78Germany
8.63Aerospace & Defense 13.33Spain
7.67Banks 11.43Netherlands
7.53Software & Computer Services 9.33Japan
6.53Health Care Equipment & Services 5.69Switzerland
6.18Construction & Materials 1.05Denmark
6.01Gas, Water & Multiutilities 0.11Austria
5.45Automobiles & Parts 99.72
5.16Mobile telecommunications
5.11Electricity
4.63Pharmaceuticals & Biotechnology
4.46Industrial transportation
4.25travel, Leisure & Catering
4.10Industrial Metals & Mining
3.13Chemicals
2.27Support Services
1.76General Industrials
1.50Fixed Line telecommunications
1.41Alternative Energy
1.37Electronic & Electrical Equipment
1.05technology Hardware & Equipment
0.57Real Estate Investment & Services
0.34Industrial Engineering
0.10Food Producers

99.72

Lyxor Index Fund
OCtOBER 31, 2018

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor FTSE Developed Europe Infrastructure UCITS ETF

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

Bonds

3.76365 141383 398EURASSICURAZIONI GENERALI SPA 5.125% 16/09/2024306 000
3.13304 337309 637EURBANCO SANtANDER SA 1.375% 09/02/2022300 000
1.20116 599118 167EURBILFINGER SE 2.375% 07/12/2019115 000
4.09397 292394 462EURBNP PARIBAS SA 1.5% 25/05/2028386 000
4.30417 985423 327EURBNP PARIBAS SA 2.25% 13/01/2021398 000
6.04585 222582 901EURCOOPERAtIEVE RABOBANK UA 1.375% 03/02/2027568 000
3.74363 130371 233EURCOOPERAtIEVE RABOBANK UA 4.125% 14/01/2020345 000
4.12400 221411 204EURDEUtSCHE BANK AG 1.5% 20/01/2022400 000
5.95576 448586 176EURENI SPA 1% 14/03/2025586 000
2.23216 708227 403EURFCE BANK PLC 1.615% 11/05/2023220 000
3.83372 249381 637EURHSBC BANK PLC 4% 15/01/2021342 000
3.45335 275343 763EURING BANK NV 4.5% 21/02/2022294 000
5.74556 802568 095EURINtESA SANPAOLO SPA 1.125% 14/01/2020556 000
1.68163 334172 425EURIREN SPA 0.875% 04/11/2024176 000
3.20310 839317 353EURItALGAS SPA 0.5% 19/01/2022316 000
2.35228 634232 914EURRCI BANQUE SA 1.25% 08/06/2022226 000
3.12303 029302 875EURSOCIEtE GENERALE SA 0.75% 26/05/2023300 000
2.91282 605304 102EURtELECOM ItALIA SPA 3.625% 19/01/2024273 000
1.0097 390106 454EURtELECOM ItALIA SPA/MILANO 3% 30/09/2025100 000
3.66355 889368 767EURtERNA REtE ELEttRICA NAZIONALE SPA 4.75% 15/03/2021323 000
4.27414 673443 632EURUNICREDIt SPA 2% 04/03/2023419 000

73.777 163 8027 349 925Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

9.06880 153894 381EURFRENCH REPUBLIC GOVERNMENt BOND OAt 2.5% 25/10/2020830 152
0.4442 54343 238EURFRENCH REPUBLIC GOVERNMENt BOND OAt 3.75% 25/10/201940 797
1.65160 475163 243EURItALY BUONI POLIENNALI DEL tESORO 3.75% 01/03/2021153 000
5.44528 199538 588EURItALY BUONI POLIENNALI DEL tESORO 4.75% 01/09/2021491 000
2.50242 636246 215EURSPAIN GOVERNMENt BOND 4% 30/04/2020228 000
3.76365 365371 856EURSPAIN GOVERNMENt BOND 4.3% 31/10/2019349 000
2.13206 711207 702EURSPAIN GOVERNMENt BOND 4.85% 31/10/2020188 000

24.982 426 0822 465 223Total Supranationals, Governments and Local Public Authorities, Debt Instruments

9 815 148 9 589 884 98.75
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

9 815 148 9 589 884 98.75Total Investments

OCtOBER 31, 2018
Lyxor Index Fund

Schedule of Investments

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

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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50.42Banks 39.26Italy
24.98Governments 23.37France

5.94Oil & Gas Producers 13.22Netherlands
4.88Gas, Water & Multiutilities 11.52Spain
3.91Fixed Line telecommunications 6.06United Kingdom
3.76Nonlife Insurance 5.32Germany
3.66Electricity 98.75
1.20Support Services

98.75

Lyxor Index Fund
OCtOBER 31, 2018

Economic and Geographical Classification of Investments

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

Economic classification Geographical classification% %



217the 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

0.0212 75814 641EURAALBERtS INDUStRIES NV347
0.72412 902426 394EURADIDAS AG - REG - REG1 752
8.324 773 0555 350 668EURAIRBUS SE43 113
4.852 786 5362 771 873EURALLIANZ SE - REG13 334
0.0213 30116 102EURASM INtERNAtIONAL NV309
4.092 345 3562 769 902EURBASF SE - REG30 427
4.342 492 7082 784 561EURBAYERISCHE MOtOREN WERKE AG28 860
0.0741 83441 038CHFCEMBRA MONEY BANK AG498
0.0742 36545 976CZKCEZ AS1 780
3.892 231 4682 623 639EURDEUtSCHE BANK AG - REG227 654
0.017 1448 663EURDEUtSCHE LUFtHANSA AG - REG355
0.017 9748 108AUDDEXUS1 103
2.141 230 8771 399 121NOKDNB ASA67 817
0.0213 60415 681EUREDP - ENERGIAS DE PORtUGAL SA3 868
1.65947 557997 157EURELISA OYJ23 792
4.432 542 4952 715 332EURE.ON SE262 265
0.018 0737 983CZKERStE GROUP BANK AG195
0.016 9499 185EURFIAt CHRYSLER AUtOMOBILES NV456
3.011 727 9232 005 514EURFRESENIUS SE & CO KGAA27 097
0.0741 15845 839CHFGEBERIt AG - REG105
0.014 5064 795EURGRAND CItY PROPERtIES SA186
0.0211 54612 554EURGROUPE BRUXELLES LAMBERt SA124
4.472 567 3212 941 387EURING GROEP NV216 207
4.552 613 6442 622 476EURINNOGY SE59 147
3.101 781 3791 820 329JPYJAPAN POSt HOLDINGS CO LtD150 028
0.1266 15067 512EURLEG IMMOBILIEN AG604
0.0211 31314 161EURNEMEtSCHEK SE86
1.39796 276825 506EURNN GROUP NV18 494
2.501 435 3531 388 125EURNOKIA OYJ253 361
2.331 335 6281 375 273EURORION OYJ - B38 776
0.0315 90915 042JPYOtSUKA HOLDINGS CO LtD332
0.0738 51739 408CHFPARtNERS GROUP HOLDING AG54
2.201 260 7001 388 748EURSAMPO OYJ - A27 365
4.082 343 7262 628 108EURSAP SE21 852
1.45833 868959 326EURSCOUt24 AG20 075
6.483 720 6473 713 628JPYSECOM CO LtD45 389
0.029 23311 582JPYSHISEIDO CO LtD146
1.51868 207889 973EURSIEMENS AG - REG7 533
2.531 453 3081 372 525JPYSOFtBANK GROUP CORP18 127
2.011 155 4711 376 674EURStORA ENSO OYJ - R76 647
0.0845 14743 678CHFSUNRISE COMMUNICAtIONS GROUP AG512
7.804 471 1554 495 904JPYtOYOtA MOtOR CORP76 280
2.041 172 1971 380 812EURUPM-KYMMENE OYJ36 415
0.001 1291 080EURVERBUND AG28

OCtOBER 31, 2018
Lyxor Index Fund

Schedule of Investments

Lyxor Index Fund - Lyxor Robotics & AI UCITS ETF

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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Shares (continued)

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

0.36206 274211 861EURVONOVIA SE4 504
8.474 854 6345 425 889AUDWHItEHAVEN COAL LtD1 412 274
0.50289 730340 205EURWIRECARD AG1 546
0.0422 41821 458CHFZURICH INSURANCE GROUP AG72

95.9355 071 42359 445 396Total Shares

59 445 396 55 071 423 95.93
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

59 445 396 55 071 423 95.93Total Investments

OCtOBER 31, 2018
Lyxor Index Fund

Lyxor Index Fund - Lyxor Robotics & AI UCITS ETF

(continued)Schedule of Investments

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity



219the accompanying notes form an integral part of these financial statements.

12.14Automobiles & Parts 37.94Germany
10.52Banks 19.95Japan

8.98Gas, Water & Multiutilities 14.23Netherlands
8.46Mining 12.73Finland
8.31Aerospace & Defense 8.47Australia
7.09Nonlife Insurance 2.14Norway
6.48Support Services 0.33Switzerland
6.06Software & Computer Services 0.07Czech Republic
4.62General Industrials 0.02Austria
4.26Fixed Line telecommunications 0.02Belgium
4.09Chemicals 0.02Portugal
4.05Forestry & Paper 0.01Luxembourg
3.01Health Care Equipment & Services 95.93
2.52technology Hardware & Equipment
2.35Pharmaceuticals & Biotechnology
1.39Life Insurance
0.74Personal Goods
0.37Real Estate Investment & Services
0.16Financial Services
0.13Real Estate Investment trusts
0.10Electricity
0.07Construction & Materials
0.02Industrial Engineering
0.01travel, Leisure & Catering

95.93

Lyxor Index Fund
OCtOBER 31, 2018

Economic and Geographical Classification of Investments

Lyxor Index Fund - Lyxor Robotics & AI UCITS ETF

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

Bonds

0.07243 943243 922USDJAPAN BANK FOR INtERNAtIONAL COOPERAtION 1.75% 13/11/2018244 000
0.461 605 7721 603 861USDKSA SUKUK LtD - REGS - 2.894% 20/04/20221 661 000
0.20678 626677 205USDKSA SUKUK LtD - REGS - 3.628% 20/04/2027709 000

0.732 528 3412 524 988Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

1.675 782 8095 780 603USDABU DHABI GOVERNMENt INtERNAtIONAL BOND - REGS - 3.125%
11/10/2027

6 215 000

1.675 780 7225 771 229USDABU DHABI GOVERNMENt INtERNAtIONAL BOND - REGS - 4.125%
11/10/2047

6 225 000

2.187 549 6457 539 733USDARGENtINE REPUBLIC GOVERNMENt INtERNAtIONAL BOND 6.875%
22/04/2021

7 867 000

3.6912 757 73112 656 791USDARGENtINE REPUBLIC GOVERNMENt INtERNAtIONAL BOND 7.5%
22/04/2026

14 629 000

0.672 301 8732 327 882USDBAHRAIN GOVERNMENt INtERNAtIONAL BOND - REGS - 6.75% 20/09/20292 396 000
0.461 580 8241 600 257USDBAHRAIN GOVERNMENt INtERNAtIONAL BOND - REGS - 7% 12/10/20281 612 000
2.016 936 6816 916 749USDBRAZILIAN GOVERNMENt INtERNAtIONAL BOND 4.25% 07/01/20257 144 000
1.133 912 9513 874 090USDBRAZILIAN GOVERNMENt INtERNAtIONAL BOND 5% 27/01/20454 668 000
1.053 615 8203 643 901USDCOLOMBIA GOVERNMENt INtERNAtIONAL BOND 6.125% 18/01/20413 339 000
1.164 001 1104 042 934USDECUADOR GOVERNMENt INtERNAtIONAL BOND - REGS - 7.875%

23/01/2028
4 742 000

1.254 319 0224 323 322USDECUADOR GOVERNMENt INtERNAtIONAL BOND - REGS - 8.875%
23/10/2027

4 840 000

1.334 612 5294 656 229USDEGYPt GOVERNMENt INtERNAtIONAL BOND - REGS - 6.125% 31/01/20224 649 000
1.003 445 5703 505 164USDEGYPt GOVERNMENt INtERNAtIONAL BOND - REGS - 8.5% 31/01/20473 626 000
1.605 521 6015 521 573USDEUROFIMA FRN 11/04/20195 520 000
0.762 644 9542 645 253USDEUROPEAN INVEStMENt BANK 1.625% 15/12/20202 722 000
1.194 117 3324 117 064USDEUROPEAN INVEStMENt BANK 1.625% 18/12/20184 121 000
0.953 284 5553 284 910USDEUROPEAN INVEStMENt BANK 2.125% 15/10/20213 374 000
0.883 044 1373 042 967USDEUROPEAN INVEStMENt BANK 2.375% 15/06/20223 122 000
0.20709 061709 118USDEUROPEAN INVEStMENt BANK 2.375% 24/05/2027760 000
1.354 674 9264 673 885USDEUROPEAN INVEStMENt BANK 2.875% 15/08/20234 733 000
0.0394 26194 259USDEXPORt DEVELOPMENt CANADA 1.75% 19/08/201995 000
0.07241 027241 039USDEXPORt DEVELOPMENt CANADA FRN 02/03/2020240 000
0.622 149 9932 152 217USDHUNGARY GOVERNMENt INtERNAtIONAL BOND 5.375% 25/03/20242 022 000
0.0270 81570 930USDHUNGARY GOVERNMENt INtERNAtIONAL BOND 5.75% 22/11/202366 000
4.7416 415 63816 379 841USDINDONESIA GOVERNMENt INtERNAtIONAL BOND - REGS - 4.75%

08/01/2026
16 573 000

0.431 491 3261 491 258USDINtERNAtIONAL BANK FOR RECONStRUCtION & DEVELOPMENt 0.875%
15/08/2019

1 513 000

0.842 892 9302 892 765USDINtERNAtIONAL BANK FOR RECONStRUCtION & DEVELOPMENt 2.5%
25/11/2024

3 000 000

0.11380 198380 200USDINtERNAtIONAL FINANCE CORP FRN 15/12/2020380 000
0.06196 574196 556USDKOMMUNEKREDIt 2.25% 08/01/2021200 000
0.12424 023423 993USDKREDItANStALt FUER WIEDERAUFBAU 1.25% 30/09/2019430 000
0.712 457 1722 457 620USDKREDItANStALt FUER WIEDERAUFBAU 1.5% 15/06/20212 556 000

OCtOBER 31, 2018
Lyxor Index Fund

Schedule of Investments

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

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

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

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

4.1714 419 24814 419 100USDKREDItANStALt FUER WIEDERAUFBAU 1.625% 29/05/202014 719 000
0.361 250 7601 250 811USDKREDItANStALt FUER WIEDERAUFBAU 2.25% 05/11/20191 258 000
1.364 695 7024 666 598USDLEBANON GOVERNMENt INtERNAtIONAL BOND 6.65% 26/02/20306 007 000
0.702 428 6692 419 190USDLEBANON GOVERNMENt INtERNAtIONAL BOND 6.85% 23/03/20272 976 000
0.03106 035106 022USDLItHUANIA GOVERNMENt INtERNAtIONAL BOND - REGS - 6.125%

09/03/2021
100 000

0.03105 283105 364USDLItHUANIA GOVERNMENt INtERNAtIONAL BOND - REGS - 7.375%
11/02/2020

100 000

0.24818 814824 815USDMEXICO GOVERNMENt INtERNAtIONAL BOND 4% 02/10/2023826 000
1.384 790 4514 803 638USDOMAN GOVERNMENt INtERNAtIONAL BOND - REGS - 5.625% 17/01/20285 014 000
0.812 806 5812 836 981USDOMAN GOVERNMENt INtERNAtIONAL BOND - REGS - 6.75% 17/01/20483 063 000
4.4515 428 82015 446 128USDPERUSAHAAN PENERBIt SBSN INDONESIA III - REGS - 4.15% 29/03/202716 405 000
1.826 282 2916 288 669USDPERUVIAN GOVERNMENt INtERNAtIONAL BOND 4.125% 25/08/20276 222 000
2.508 657 4848 661 188USDPHILIPPINE GOVERNMENt INtERNAtIONAL BOND 3% 01/02/20289 499 000
1.786 156 2376 154 510USDPHILIPPINE GOVERNMENt INtERNAtIONAL BOND 3.7% 02/02/20426 908 000
0.13448 441448 282USDPROVINCE OF ALBERtA CANADA 3.3% 15/03/2028459 000
0.511 765 5781 764 169USDQAtAR GOVERNMENt INtERNAtIONAL BOND - REGS - 2.375% 02/06/20211 818 000
1.344 632 7594 618 682USDQAtAR GOVERNMENt INtERNAtIONAL BOND - REGS - 3.25% 02/06/20264 871 000
4.6115 994 33815 896 125USDQAtAR GOVERNMENt INtERNAtIONAL BOND - REGS - 5.103% 23/04/204815 714 000
0.852 938 4282 937 976USDREPUBLIC OF POLAND GOVERNMENt INtERNAtIONAL BOND 3%

17/03/2023
3 013 000

0.27916 728915 845USDREPUBLIC OF POLAND GOVERNMENt INtERNAtIONAL BOND 3.25%
06/04/2026

955 000

1.314 514 9724 562 489USDREPUBLIC OF SOUtH AFRICA GOVERNMENt INtERNAtIONAL BOND
5.875% 16/09/2025

4 569 000

0.953 278 0003 274 160USDRUSSIAN FOREIGN BOND - EUROBOND - REGS - 4.875% 16/09/20233 200 000
0.551 894 4821 893 483USDRUSSIAN FOREIGN BOND - EUROBOND - REGS - 5.875% 16/09/20431 800 000
3.1410 849 39010 857 707USDSAUDI GOVERNMENt INtERNAtIONAL BOND - REGS - 3.25% 26/10/202611 714 000
3.9513 670 21213 694 005USDSAUDI GOVERNMENt INtERNAtIONAL BOND - REGS - 4.5% 26/10/204615 027 000
0.852 945 9062 992 327USDSOUtH AFRICA GOVERNMENt INtERNAtIONAL BOND 4.3% 12/10/20283 445 000
4.1514 343 52914 547 792USDtURKEY GOVERNMENt INtERNAtIONAL BOND 5.75% 11/05/204718 826 000
2.9610 252 24110 245 053USDtURKEY GOVERNMENt INtERNAtIONAL BOND 6% 25/03/202711 319 000
1.073 701 6183 699 442USDUNItED StAtES tREASURY INFLAtION INDEXED BONDS FRN 15/01/20263 602 800
3.6212 508 53712 502 677USDUNItED StAtES tREASURY INFLAtION INDEXED BONDS FRN 15/01/202712 706 000
1.625 591 1695 589 238USDUNItED StAtES tREASURY INFLAtION INDEXED BONDS FRN 15/01/20285 777 000
1.926 651 8406 646 193USDUNItED StAtES tREASURY INFLAtION INDEXED BONDS FRN 15/07/20266 781 000
3.5512 280 58212 278 254USDUNItED StAtES tREASURY INFLAtION INDEXED BONDS FRN 15/07/202712 635 600
0.07253 889253 839USDUNItED StAtES tREASURY NOtE/BOND 1.25% 31/01/2019254 600
0.0119 74519 745USDUNItED StAtES tREASURY NOtE/BOND 1.375% 31/05/202020 200
0.752 593 0762 593 024USDUNItED StAtES tREASURY NOtE/BOND 1.375% 31/08/20202 663 300
0.002 3972 396USDUNItED StAtES tREASURY NOtE/BOND 1.375% 31/12/20182 400
0.22777 346777 225USDUNItED StAtES tREASURY NOtE/BOND 1.5% 28/02/2019779 600
0.04127 618127 620USDUNItED StAtES tREASURY NOtE/BOND 1.5% 31/05/2020130 300
1.906 577 8386 616 817USDUNItED StAtES tREASURY NOtE/BOND 2.5% 15/02/20467 797 400
0.471 624 4371 624 820USDUNItED StAtES tREASURY NOtE/BOND 2.625% 15/11/20201 632 600
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(continued)Schedule of Investments

USDUSD
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity



222the 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)

0.24832 304832 499USDUNItED StAtES tREASURY NOtE/BOND 3.75% 15/11/2018831 800

94.63327 341 585327 609 230Total Supranationals, Governments and Local Public Authorities, Debt Instruments

330 134 218 329 869 926 95.36
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

330 134 218 329 869 926 95.36Total Investments

OCtOBER 31, 2018
Lyxor Index Fund

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

(continued)Schedule of Investments

USDUSD
% of 

net assets
Market valueCostQuotation
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Nominal
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Quantity
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94.63Governments 16.85United States of America
0.07Banks 9.20Indonesia
0.66Financial Services 7.10turkey

95.36 7.09Saudi Arabia
6.47Qatar
5.87Argentina
5.36Germany
5.34Luxembourg
4.28Philippines
3.34United Arab Emirates
3.14Brazil
2.41Ecuador
2.33Egypt
2.20Oman
2.16South Africa
2.06Lebanon
1.82Peru
1.60Switzerland
1.50Russia
1.12Bahrain
1.11Poland
1.05Colombia
0.66Cayman Islands
0.64Hungary
0.24Mexico
0.23Canada
0.07Japan
0.06Denmark
0.06Lithuania

95.36

Lyxor Index Fund
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Economic and Geographical Classification of Investments

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

Economic classification Geographical classification% %
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General1 -
Lyxor Index Fund (the “Company”) is an Investment Company with Variable Capital (SICAV) incorporated under Luxembourg
Law on June 16, 2006 and listed on the official list of Undertakings for Collective Investment in transferable Securities. the
Company is governed by the provisions of Part I of the amended Luxembourg law of December 17, 2010 relating to
Undertakings for Collective Investment in transferable Securities.
the Articles of Incorporation were published in Mémorial C, Recueil Spécial des Sociétés et Associations (the “Mémorial”)
on July 13, 2006.
the Articles of Incorporation, as amended on February 7, 2007, on September 8, 2009, on April 17, 2012, and on January
28, 2014 are deposited and available for inspection at the Registre de commerce et des sociétés of Luxembourg.
A novation to the Main Delegation Agreement dated April 9, 2014 was signed between Lyxor Index Fund, and Lyxor
International Asset Management S.A.S. and appointed Lyxor International Asset Management S.A.S as Management
Company of the Company
the Company is registered with the Luxembourg trade Register under number B 117.500.
As at October 31, 2018, 33 Sub-Funds are available:

• Lyxor Index Fund - Lyxor Core Stoxx Europe 600 (DR) 
• Lyxor Index Fund - Lyxor Core Euro Stoxx 300 (DR) 
• Lyxor Index Fund - Lyxor Core Euro Stoxx 50 (DR) 
• Lyxor Index Fund - Lyxor USD Liquid Investment Grade Corporate Bonds UCItS EtF
• Lyxor Index Fund - Lyxor BofAML $ High Yield Bond UCItS EtF
• Lyxor Index Fund - Lyxor $ Floating Rate Note UCItS EtF 
• Lyxor Index Fund - Lyxor EuroMtS 1-3Y Italy BtP Government Bond (DR) UCItS EtF 
• Lyxor Index Fund - Lyxor EuroMtS 10Y Italy BtP Government Bond (DR) UCItS EtF 
• Lyxor Index Fund - Lyxor MSCI EMU Growth (DR) UCItS EtF 
• Lyxor Index Fund - Lyxor MSCI EMU Small Cap (DR) UCItS EtF 
• Lyxor Index Fund - Lyxor MSCI EMU Value (DR) UCItS EtF 
• Lyxor Index Fund - Lyxor BofAML $ Short term High Yield Bond UCItS EtF 
• Lyxor Index Fund - Lyxor BofAML € Short term High Yield Bond UCItS EtF 
• Lyxor Index Fund - Lyxor SG Japan Quality Income UCItS EtF 
• Lyxor Index Fund - Lyxor EuroMtS Covered Bond Aggregate UCItS EtF
• Lyxor Index Fund - Lyxor Global Gender Equality (DR) UCItS EtF 
• Lyxor Index Fund - Lyxor BofAML € High Yield Ex-Financial Bond UCItS EtF
• Lyxor Index Fund - Lyxor EuroMtS 10Y Spain BONO Government Bond (DR) UCItS EtF
• Lyxor Index Fund - Lyxor J.P. Morgan Multi-factor Europe Index UCItS EtF
• Lyxor Index Fund - Lyxor J.P. Morgan Multi-factor World Index UCItS EtF
• Lyxor Index Fund - Lyxor SG Global Value Beta UCItS EtF
• Lyxor Index Fund - Lyxor FtSE UK Quality Low Vol Dividend (DR) UCItS EtF 
• Lyxor Index Fund - Lyxor Smart Cash
• Lyxor Index Fund - Lyxor Alpha Plus Fund 
• Lyxor Index Fund - Lyxor BtP Daily (-1x) Inverse UCItS EtF 
• Lyxor Index Fund - Lyxor Bund Daily (-1x) Inverse UCItS EtF 
• Lyxor Index Fund - Lyxor 10Y US treasury Daily (-1x) Inverse UCItS EtF 
• Lyxor Index Fund - Crystal Europe Equity 
• Lyxor Index Fund - Lyxor FtSE USA Infrastructure UCItS EtF
• Lyxor Index Fund - Lyxor FtSE Developed Europe Infrastructure UCItS EtF 
• Lyxor Index Fund - Lyxor Italia Bond PIR (DR) UCItS EtF 
• Lyxor Index Fund - Lyxor Robotics & AI UCItS EtF
• Lyxor Index Fund - Lyxor iBoxx $ Liquid Emerging Markets Sovereigns UCItS EtF

Notes 
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In each Sub-Fund, the Company may, but is not required to issue one or more of the following Classes of Shares:
Class “R” Shares: Class of Shares dedicated to all Investors, and which may be expressed in different currencies (RE
expressed in EUR; RU expressed in USD; RG expressed in GBP; RJ expressed in JPY; RP expressed in PLN).
Class “A” Shares: Class of Shares dedicated to all Investors and which may be expressed in different currencies (AE
expressed in EUR; AU expressed in USD, AG expressed in GBP; AJ expressed in JPY; AP expressed in PLN; ASGD
expressed in SGD).
Class “UCItS EtF C” Shares: Class of Shares dedicated to all Investors, capitalizing, listed at least on one stock exchange
and which may be expressed in different currencies (UCItS EtF C-EUR expressed in EUR; UCItS EtF C-USD expressed
in USD; UCItS EtF C-GBP expressed in GBP).
Class “UCItS EtF D” Shares: Class of Shares dedicated to all Investors, distributing, listed at least on one stock exchange
and which may be expressed in different currencies (UCItS EtF D-EUR expressed in EUR; UCItS EtF D-USD expressed
in USD).
Class “UCItS EtF Acc” Shares: Class of Shares dedicated to all Investors, capitalizing, listed on a stock exchange and
which may be expressed in different currencies (UCItS EtF Acc expressed in EUR; UCItS EtF Acc expressed in USD;
UCItS EtF Acc expressed in GBP).
Class “UCItS EtF Dist” Shares: Class of Shares dedicated to all Investors, distributing, listed on a stock exchange and
which may be expressed in different currencies (UCItS EtF Dist expressed in EUR; UCItS EtF Dist expressed in USD).
Class “I” Shares: Class of Shares dedicated to Institutional Investors within the meaning of the article 174 (2) c) of the
amended Law of December 17, 2010 on undertakings for collective investment and which may be expressed in different
currencies (IE expressed in EUR; IU expressed in USD; IG expressed in GBP, IJ expressed in JPY; IP expressed in PLN).
Class “S” Shares: Class of Shares dedicated to Institutional Investors within the meaning of the article 174 (2) c) of the
amended Law of December 17, 2010 on undertakings for collective investment with significant initial subscription amount
and which may be expressed in different currencies (SE expressed in EUR; SU expressed in USD; SG expressed in GBP;
SJ expressed in JPY; SP expressed in PLN).
Class “O” Shares: Class of Shares dedicated to Portfolio managers or Legal Entities selected by the SICAV and which
may be expressed in different currencies (OE expressed in EUR; OU expressed in USD; OG expressed in GBP; OJ
expressed in JPY; OP expressed in PLN).
Class “Dist” Shares: Class of Shares dedicated to all investors, distributing, expressed in the currency of the Sub-Fund or
in any other currency as specified in the relevant Sub-Fund annex, and listed in different currencies depending on the
considered stock exchange.
Class “Acc” Shares: Class of Shares dedicated to all investors, capitalizing, expressed in the currency of the Sub-Fund or
in any other currency as specified in the relevant Sub-Fund annex and listed in different currencies depending on the
considered stock exchange. 
Class “Monthly Hedged to [Currency] - Dist” Shares: Class of Shares dedicated to all Investors, distributing, minimizing the
impact of the evolution of Euro (EUR), US dollar (USD), Pound Sterling (GBP), Swiss Franc (CHF) against the currency of
each component of the index, listed on a stock exchange and which may be expressed in different currencies (Monthly
Hedged to EUR - Dist expressed in EUR; Monthly Hedged to USD - Dist expressed in USD; Monthly Hedged to GBP - Dist
expressed in GBP; Monthly Hedged to CHF - Dist expressed in CHF).
Class “Monthly Hedged to [Currency] - Acc” Shares: Class of Shares dedicated to all Investors, capitalizing, minimizing the
impact of the evolution of Euro (EUR), US dollar (USD), Pound Sterling (GBP), Swiss Franc (CHF) against the currency of
each component of the index, listed on a stock exchange and which may be expressed in different currencies (Monthly
Hedged to EUR - Acc expressed in EUR; Monthly Hedged to USD - Acc expressed in USD; Monthly Hedged to GBP - Acc
expressed in GBP; Monthly Hedged to CHF - Acc expressed in CHF).
Class “UCItS EtF Daily Hedged to [Currency] - Dist” Shares: Class of Shares dedicated to all Investors, distributing,
minimizing the impact of the evolution of Euro (EUR), US dollar (USD), Pound Sterling (GBP), Swiss Franc (CHF) against
the currency of each component of the index, listed on a stock exchange and which may be expressed in different currencies
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(Daily Hedged to EUR - Dist expressed in EUR; Daily Hedged to USD - Dist expressed in USD; Daily Hedged to GBP - Dist
expressed in GBP; Daily Hedged to CHF - Dist expressed in CHF).
Class “UCItS EtF Daily Hedged to [Currency] - Acc” Shares: Class of Shares dedicated to all Investors, capitalizing,
minimizing the impact of the evolution of Euro (EUR), US dollar (USD), Pound Sterling (GBP), Swiss Franc (CHF) against
the currency of each component of the index, listed on a stock exchange and which may be expressed in different currencies
(Daily Hedged to EUR - Acc expressed in EUR; Daily Hedged to USD - Acc expressed in USD; Daily Hedged to GBP - Acc
expressed in GBP; Daily Hedged to CHF - Acc expressed in CHF).
Class “UCItS EtF Monthly Hedged to [Currency] - Dist” Shares: Class of Shares dedicated to all Investors, distributing,
minimizing the impact of the evolution of Euro (EUR), US dollar (USD), Pound Sterling (GBP), Swiss Franc (CHF) against
the currency of each component of the index, listed on a stock exchange and which may be expressed in different currencies
(Monthly Hedged to EUR - Dist expressed in EUR; Monthly Hedged to USD - Dist expressed in USD; Monthly Hedged to
GBP - Dist expressed in GBP; Monthly Hedged to CHF - Dist expressed in CHF). 
Class “UCItS EtF Monthly Hedged to [Currency] - Acc” Shares: Class of Shares dedicated to all Investors, capitalizing,
minimizing the impact of the evolution of Euro (EUR), US dollar (USD), Pound Sterling (GBP), Swiss Franc (CHF) against
the currency of each component of the index, listed on a stock exchange and which may be expressed in different currencies
(Monthly Hedged to EUR - Acc expressed in EUR; Monthly Hedged to USD - Acc expressed in USD; Monthly Hedged to
GBP - Acc expressed in GBP; Monthly Hedged to CHF - Acc expressed in CHF).
Swing Pricing may apply to some Classes of Shares (referred to with the letter “W”) as an alternative structure of fees
linked to the subscriptions and redemptions.
the following Sub-Funds have been launched:

• Lyxor Index Fund - Lyxor Italia Bond PIR (DR) UCItS EtF on February 6, 2018,
• Lyxor Index Fund - Lyxor Robotics & AI UCItS EtF on June 20, 2018,

the following Sub-Funds have been liquidated:
• Lyxor Index Fund - Lyxor J.P. Morgan Europe Low Beta Factor Index UCItS EtF on November 30, 2017,
• Lyxor Index Fund - Lyxor J.P. Morgan Europe Low Size Factor Index UCItS EtF on November 30, 2017,
• Lyxor Index Fund - Lyxor J.P. Morgan Europe Momentum Factor Index UCItS EtF on November 30, 2017,
• Lyxor Index Fund - Lyxor J.P. Morgan Europe Quality Factor Index UCItS EtF on November 30, 2017,
• Lyxor Index Fund - Lyxor J.P. Morgan Europe Value Factor Index UCItS EtF on November 30, 2017.

the following Shares Classes have been launched:
• OE share class within the Sub-Fund Lyxor Index Fund - Crystal Europe Equity on December 29, 2017,
• “Acc” and “Dist” and whether the Shares Classes are monthly hedged, daily hedged or not, on February 6, 2018,
• Acc share class within the Sub-Fund Lyxor Index Fund - Lyxor Italia Bond PIR (DR) UCItS EtF on February 6,

2018,
• Monthly Hedged to EUR - Acc share class within the Sub-Fund Lyxor Index Fund - Lyxor Global Gender Equality

(DR) UCItS EtF on March 1, 2018.

the following Sub-Funds have been renamed:
• Lyxor Index Fund - Lyxor Stoxx Europe 600 (DR) into Lyxor Index Fund - Lyxor Core Stoxx Europe 600 (DR) on

March 19, 2018,
• Lyxor Index Fund - Lyxor EURO StOXX 300 (DR) into Lyxor Index Fund - Lyxor Core Euro Stoxx 300 (DR) on

March 19, 2018,
• Lyxor Index Fund - Lyxor EURO StOXX 50 (DR) into Lyxor Index Fund - Lyxor Core Euro Stoxx 50 (DR) on March

19, 2018,
• Lyxor Index Fund - Lyxor 10Y US treasury Daily Short UCItS EtF into Lyxor Index Fund - Lyxor 10Y US treasury

Daily (-1x) Inverse UCItS EtF as from May 10, 2018,
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• Lyxor Index Fund - Lyxor BtP Daily Short UCItS EtF into Lyxor Index Fund - Lyxor BtP Daily (-1x) Inverse UCItS
EtF as from May 10, 2018,

• Lyxor Index Fund - Lyxor Bund Daily Short UCItS EtF into Lyxor Index Fund - Lyxor Bund Daily (-1x) Inverse UCItS
EtF as from May 10, 2018,

• Lyxor Index Fund - Lyxor FtSE Developed Europe Core Infrastructure Capped UCItS EtF into Lyxor Index Fund
- Lyxor FtSE Developed Europe Infrastructure UCItS EtF as from May 10, 2018,

• Lyxor Index Fund - Lyxor FtSE USA Core Infrastructure Capped UCItS EtF into Lyxor Index Fund - Lyxor FtSE
USA Infrastructure UCItS EtF as from May 10, 2018,

• Lyxor Index Fund - Lyxor MSCI EMU Small Cap UCItS EtF into Lyxor Index Fund - Lyxor MSCI EMU Small Cap
(DR) UCItS EtF on August 20, 2018.

the following Sub-Funds have been merged:
• Multi Units France - Lyxor BofAML € High Yield Ex-Financial Bond UCItS EtF into Lyxor Index Fund - Lyxor BofAML

€ High Yield Ex-Financial Bond UCItS EtF on October 25, 2018,
• Multi Units France - Lyxor Bono 10Y - MtS Spain Government Bond (DR) UCItS EtF into Lyxor EuroMtS 10Y Spain

BONO Government Bond (DR) UCItS EtF on October 25, 2018.
• Lyxor EuroMtS Covered Bond Aggregate UCItS EtF into Lyxor Index Fund - Lyxor EuroMtS Covered Bond

Aggregate UCItS EtF on October 25, 2018,
• Multi Units France - Lyxor iBoxx $ Liquid Emerging Markets Sovereigns UCItS EtF into Lyxor Index Fund - Lyxor

iBoxx $ Liquid Emerging Markets Sovereigns UCItS EtF on October 25, 2018.

Significant accounting policies2 -

2.1 Presentation of financial statements
the financial statements of the Company are presented in accordance with Luxembourg laws and regulations relating to
Undertakings for Collective Investment in transferable Securities. they are prepared in accordance with generally accepted
accounting principles in Luxembourg.

2.2 Valuation of assets
the basic accounting principles for determining the Net Asset Value of the Sub-Funds are set forth in the Articles of
Incorporation.
the material provisions are as follows:
2.2.1 the value of any cash on hand or on deposit, bills and demand notes and accounts receivable, prepaid expenses,
cash dividends and interest declared or accrued and not yet received shall be deemed to be the full amount thereof, unless
in any case the same is unlikely to be paid or received in full, in which case the value thereof shall be arrived at after making
such discount as the Board of Directors of the Company may consider appropriate in such case to reflect the true value
thereof.
2.2.2 Securities listed on a recognised stock exchange or dealt on any other Regulated Market that operates regularly, is
recognised and is open to the public are valued at their last available closing prices or in the event that there should be
several such markets on the basis of the main market for the relevant security. For the financial statements as at October 31,
2018, such securities are valued with the closing prices of October 31, 2018 for all Sub-Funds except for Lyxor Smart Cash.
In accordance with its valuation policy, the securities held by the sub-fund Lyxor Smart Cash were valued based on the latest
available closing prices as at October 31, 2018 (i.e. closing prices as at October 30, 2018). Had the securities been valued
on the basis of the closing prices as at October 31, 2018, the total net assets of Lyxor Smart Cash would have been EUR
1,044,814,913 (against 1,025,265,078 as disclosed in this report i.e. +1.91%).
2.2.3 In the event that the last available closing price does not, in the opinion of the Board of Directors of the Company,
truly reflect the fair market value of the relevant securities, the value of such securities is defined by the Board of Directors
of the Company based on the reasonably foreseeable sales proceeds determined prudently and in good faith by them.
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2.2.4 Securities not listed or traded on a stock exchange or not dealt on another Regulated Market are valued on the basis
of the probable sales proceeds determined prudently and in good faith by the Board of Directors of the Company.
2.2.5 Money market instruments not listed or traded on a stock exchange or not dealt with on another Regulated Market
are valued at market value determined by the Board of Directors of the Company plus any accrued interest or an amortised
cost basis.
2.2.6 Investments in open-ended UCI are valued on the basis of the last available prices of the units or shares of such
UCI.
2.2.7 All other transferable securities and other permitted assets are valued at fair market value as determined in good
faith pursuant to procedures established by the Board of Directors of the Company.
2.2.8 the liquidating value of futures, forward or options contracts not traded on exchanges or on other Regulated Markets
shall mean their net liquidating value determined, pursuant to the policies established by the Board of Directors of the
Company, on a basis consistently applied for each different variety of contracts. the liquidating values of futures, forward
or options contracts traded on exchanges or on other Regulated Market are based upon the last available settlement prices
of these contracts on exchanges and Regulated Markets on which the particular futures, forward or options contracts are
traded by the Company; provided that if a futures, forward or options contract could not be liquidated on the day with respect
to which Net Assets are being determined the liquidating value of such contract is such value as the Board of Directors of
the Company may deem fair and reasonable.
2.2.9 In case of short term instruments which have a maturity of less than 90 days, the value of the instrument based on
the net acquisition cost, is gradually adjusted to the repurchase price thereof. In the event of material changes in market
conditions, the valuation basis of the investment is adjusted to the new market yields.
2.2.10 the Company may more specifically enter into securities lending transactions provided that Sub-Funds may lend
securities in their portfolios to a borrower. to guarantee this transaction, the Sub-Fund receives collateral. Securities on loan
are delivered to a third party broker and these assets continue to be valued as part of the portfolio of the Sub-Fund. Upon
termination of a loan, the Sub-Fund is required to return to the borrower the collateral received. Loans can be terminated
by the parties at any time. Securities lending generates additional income for the Sub-Fund according to the contractual
arrangements. this remuneration is accounted in the Statement of Operations and Changes in Net Assets.

2.3 Currency exchange
the value of the assets and liabilities denominated in a currency other than the Reference Currency of the relevant Sub-
Fund or Class are translated at the prevailing exchange rates in Luxembourg at the time of the determination of the
corresponding Net Asset Value.
Income and expenses in currencies other than the Reference Currency of the respective Sub-Fund are translated at the
exchange rate prevailing at the transaction date. the resulting net realised gains and losses and net change in unrealised
profits or losses on currencies are included in the Statement of Operations and Changes in Net Assets.
the cost of investments expressed in currencies other than the Sub-Fund’s Reference Currency is translated into the Sub-
Fund’s Reference Currency at the exchange rate prevailing at the purchase date.
the total Net Asset Value of the Company is equal to the sum of the Net Assets of the various Sub-Funds translated into
USD at the prevailing exchange rates in Luxembourg on the relevant valuation day.

2.4 Combined financial statements
the combined Statement of Net Assets and combined Statement of Operations and Changes in Net Assets represent the
total of the Statements of Net Assets and Statements of Operations and Changes in Net Assets of the individual Sub-
Funds, expressed in USD.

2.5 Net realised gain or loss on sale of investments
the net realised gain or loss on sales of investments is determined on the basis of the average cost of investments sold
and are recorded in the Statements of Operations and Changes in Net Assets.
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2.6 Forward foreign exchange contracts
Net unrealised profits and losses on forward foreign exchange contracts is valued on the basis of forward exchange rates
prevailing at the relevant valuation date and are included in the Statement of Net Assets under the item “Unrealised
appreciation/depreciation on forward foreign exchange contracts”.
Net change in unrealised profits and losses and net realised gain/loss are recorded in the Statement of Operations and
Changes in Net Assets.

2.7 Futures contracts
Futures contracts are valued at their liquidation value based on the closing price on the market on which these futures
contracts are quoted.
Futures contracts are disclosed in the Statement of Net Assets under the item “Unrealised appreciation/depreciation on
financial futures contracts”.
Net change in unrealised profit/ loss and net realised gain/loss are recorded in the Statement of Operations and Changes
in Net Assets.

2.8 Swaps
Swaps pegged to indexes or financial instruments shall be valued at their market value, based on the applicable index or
financial instrument. the valuation of the swaps tied to such indexes or financial instruments shall be based upon the
market value of said swaps, in accordance with the procedures laid down by the Board of Directors of the Company.
Swaps are disclosed in the Statement of Net Assets under the item “Swaps at market value”. 
For the Sub-Funds Lyxor Index Fund - Lyxor J.P. Morgan Multi-factor Europe Index UCItS EtF, the swap has a reset on
daily basis on close. At each end of day, the daily performance of basket (European shares only) and the daily performance
of index (European index) is calculated and a global amount of reset is paid or received by the Sub-Fund and adjustment
is made at the same time to the basket to maintain assets:

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

2.9 Income
Dividends are recorded net and credited to income on the date upon which the relevant securities are first listed as “ex-
dividend”.
Interest income is accrued on a daily basis.

2.10 Formation expenses
the fees and expenses in connection with the incorporation and registration of the Company were borne by the Management
Company, except for the Sub-Fund Lyxor Index Fund - Lyxor Alpha Plus Fund.
the incorporation fees borne by new Sub-Funds are amortised over a maximum period of five years. In the case of
liquidation of a Sub-Fund, the liquidation fees will be borne by this Sub-Fund in their entirety.

2.11 Other expenses
Other expenses comprise liquidation fees and other fees.

2.12 Other income
the "Other income" presented in the Statement of Operations and Changes in Net Assets mainly include the subscription
fees.

2.13 Transaction costs
the transaction costs include broker fees and fees charged by the depositary for securities and derivatives transactions.
the broker fees are excluded from the cost of securities and derivatives purchased and sold. All these fees are recorded
under caption “transaction costs” in Statement of Operations and Changes in Net Assets.
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Management fees3 -
Following a Novation Agreement dated April 9, 2014, Lyxor International Asset Management S.A.S was appointed as
Management Company. the Management Company was incorporated on June 6, 1998 for a period of ninety nine years
(99). Its registered office is established in France and its capital is 1 059 696 Euros. the management fees are paid out of
the assets of each Sub-Fund on a monthly basis in arrears to the Management Company. the management fees are
calculated for each Class of Shares within each Sub-Fund on the quarterly average of the Net Asset Value of each Sub-
Fund over such quarter.
the annual management fees rates applicable at October 31, 2018 are as follows:

Sub-Funds Currency Class of shares
Management 

fee (p.a.)

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

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

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

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

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

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

Lyxor Index Fund - Lyxor EuroMtS 1-3Y Italy BtP Government Bond (DR) UCItS EtF EUR Acc 0.17%
Lyxor Index Fund - Lyxor EuroMtS 10Y Italy BtP Government Bond (DR) UCItS EtF EUR Acc 0.17%
Lyxor Index Fund - Lyxor MSCI EMU Growth (DR) UCItS EtF EUR Dist 0.40%
Lyxor Index Fund - Lyxor MSCI EMU Small Cap (DR) UCItS EtF EUR Dist 0.40%
Lyxor Index Fund - Lyxor MSCI EMU Value (DR) UCItS EtF EUR Dist 0.40%
Lyxor Index Fund - Lyxor BofAML $ Short term High Yield Bond UCItS EtF USD Dist 0.30%

Monthly Hedged to EUR - Dist 0.40%
Lyxor Index Fund - Lyxor BofAML € Short term High Yield Bond UCItS EtF EUR Dist 0.30%
Lyxor Index Fund - Lyxor SG Japan Quality Income UCItS EtF JPY Dist 0.45%

Lyxor Index Fund - Lyxor EuroMtS Covered Bond Aggregate UCItS EtF EUR Dist 0.17%
Lyxor Index Fund - Lyxor Global Gender Equality (DR) UCItS EtF USD Acc 0.20%

EUR Monthly Hedged to EUR - Acc 0.30%
Lyxor Index Fund - Lyxor BofAML € High Yield Ex-Financial Bond UCItS EtF EUR Acc 0.45%
Lyxor Index Fund - Lyxor EuroMtS 10Y Spain BONO Government Bond (DR) UCItS EtF EUR Acc 0.17%
Lyxor Index Fund - Lyxor J.P. Morgan Multi-factor Europe Index UCItS EtF EUR Acc 0.40%
Lyxor Index Fund - Lyxor J.P. Morgan Multi-factor World Index UCItS EtF USD Acc 0.40%
Lyxor Index Fund - Lyxor SG Global Value Beta UCItS EtF EUR Acc 0.40%
Lyxor Index Fund - Lyxor FtSE UK Quality Low Vol Dividend (DR) UCItS EtF GBP Dist 0.19%
Lyxor Index Fund - Lyxor Smart Cash EUR IE 0.04%

USD IU 0.11%
GBP IG 0.06%
EUR UCItS EtF C-EUR 0.05%
GBP UCItS EtF C-GBP 0.07%
USD UCItS EtF C-USD 0.13%
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* the total management fees includes the investment management fees paid to the investment manager.

Performance Fees 4 -
Lyxor Index Fund - Lyxor Alpha Plus Fund shall pay to the Management Company out of the assets of the relevant Class
(Class IE-D) a Performance Fee calculated in accordance with the principles of the high water mark mechanism and equal
to 5% multiplied by the relevant Class Net New Profits. 
the Performance Fee is calculated and accrued on every Valuation Day for each Class of the Sub-Fund and payable in
EUR at the end of each Class Performance Period.

Depositary, Administrative, Registrar Agent and other fees5 -
the fees of the Depositary Agent, of the Administrative Agent, of the Registrar Agent, the Intermediaries, nominees, any
Paying Agents and the other financial agents mandated by the Company, the Management Company, are determined
through mutual agreement with the relevant entity at the rate and according to the market practices in Luxembourg.

Taxation6 -
A subscription tax (Taxe d’abonnement) equal to (i) 0.01% per annum for all Classes of Shares dedicated to institutional
investors and (ii) 0.05% per annum for the Classes of Shares dedicated to other investors, is payable quarterly to
Luxembourg authorities and calculated on the basis of the Net Assets of each Sub-Fund on the last day of the quarter.
the portion of the assets of any Sub-Fund invested in other Luxembourg UCI, already subject to this tax, is not subject to
the aforesaid tax.
No tax or charge is payable in Luxembourg following the issue of Shares, except for a capital duty of 1 250 EUR payable
by the Company on incorporation. Under Luxembourg law, no tax is payable in Luxembourg on capital gains made in
respect of any Shares.
Some Company income (in the form of dividends, interest or profits from sources outside Luxembourg) may be subject to
withholding tax, at a variable rate, which may not be recoverable.
there is no subscription tax (Taxe d’abonnement) payable for UCItS EtF Classes within the meaning of the article 175 (e)
of the amended Law of December 17, 2010 on undertakings for collective investment.

Sub-Funds Currency Class of shares Management fee

Lyxor Index Fund - Lyxor Alpha Plus Fund * EUR IE-D 0.35%
Lyxor Index Fund - Lyxor BtP Daily (-1x) Inverse UCItS EtF EUR Acc 0.40%
Lyxor Index Fund - Lyxor Bund Daily (-1x) Inverse UCItS EtF EUR Acc 0.15%
Lyxor Index Fund - Lyxor 10Y US treasury Daily (-1x) Inverse UCItS EtF USD Acc 0.20%
Lyxor Index Fund - Crystal Europe Equity * EUR IE 0.89%

OE 0.84%
Lyxor Index Fund - Lyxor FtSE USA Infrastructure UCItS EtF USD Dist 0.50%
Lyxor Index Fund - Lyxor FtSE Developed Europe Infrastructure UCItS EtF EUR Dist 0.50%
Lyxor Index Fund - Lyxor Italia Bond PIR (DR) UCItS EtF EUR Acc 0.44%

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

EUR Monthly Hedged to EUR-Dist 0.40%
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Futures contracts7 -
As at October 31, 2018, the Company holds the following open futures contracts:

EUREUR

Unrealised
appreciation/
depreciationCommitment

Number of
contracts

sold

Number of
contracts

boughtMaturityMarketDetails
Currency
contract

Underlying
nature

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

(1 300)5 336 880296-Dec-18EUREX-DEUtSCHLANDStOXX EUROP 600 FUtEURIndex
(704 391)5 337 723-3 000Dec-18EUREX-DEUtSCHLANDABB LtDCHFSecurity
(464 366)5 490 668-850Dec-18EUREX-DEUtSCHLANDCIE FIN RICHEMONtCHFSecurity
(398 195)4 518 936-3 900Dec-18EUREX-DEUtSCHLANDCREDIt SUISSE GROUPCHFSecurity

43 8904 709 730-300Dec-18EUREX-DEUtSCHLANDENI SPA (SIZE 1000)EURSecurity
(210 878)3 330 952-120Dec-18EUREX-DEUtSCHLANDLONZA GROUP AGCHFSecurity
1 048 30037 295 284-5 000Dec-18EUREX-DEUtSCHLANDNEStLECHFSecurity

661 81532 090 396-4 150Dec-18EUREX-DEUtSCHLANDNOVARtIS AGCHFSecurity
129 39324 695 351-1 150Dec-18EUREX-DEUtSCHLANDROCHE HOLDING AGCHFSecurity
(23 097)3 985 677-500Dec-18EUREX-DEUtSCHLANDSWISS RE AGCHFSecurity

(664 464)7 780 217-6 300Dec-18EUREX-DEUtSCHLANDUBS GROUP AGCHFSecurity
96 6136 862 790-2 500Dec-18EUREX-DEUtSCHLANDZURICH INSURANCE AGCHFSecurity

(486 680)141 434 604

EUREUR

Unrealised
appreciation/
depreciationCommitment

Number of
contracts

sold

Number of
contracts

boughtMaturityMarketDetails
Currency
contract

Underlying
nature

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

(4 550)2 906 54091-Dec-18EUREX-DEUtSCHLANDEURO StOXX 50EURIndex

(4 550)2 906 540

EUREUR

Unrealised
appreciation/
depreciationCommitment

Number of
contracts

sold

Number of
contracts

boughtMaturityMarketDetails
Currency
contract

Underlying
nature

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

8 820447 160-14Dec-18EUREX-DEUtSCHLANDEURO StOXX 50EURIndex

8 820447 160
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All future contracts are listed with the broker Newedge (FR). Please refer to the note 11 for detailed collateral information.

Forward foreign exchange contracts8 -
As at October 31, 2018, the Company holds the following open forward foreign exchange contracts:

EUREUR

Unrealised
appreciation/
depreciationCommitment

Number of
contracts

sold

Number of
contracts

boughtMaturityMarketDetails
Currency
contract

Underlying
nature

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

5 2203 811 76029-Dec-18EUREX-DEUtSCHLANDEURO BOBLEURInterest rate
2 880961 5606-Dec-18EUREX-DEUtSCHLANDEURO BUNDEURInterest rate
(340)1 903 57517-Dec-18EUREX-DEUtSCHLANDEURO SCHAtZEURInterest rate

7 7606 676 895

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

Purchase Sale Maturity date

Unrealised
appreciation/
depreciation

EUR

-02-Nov-184 121 282EUR4 697 025CHF
2 57502-Nov-181 507 688EUR1 721 300CHF

4102-Nov-1828 037EUR32 000CHF
-02-Nov-18850 621EUR6 346 058DKK

(87)02-Nov-18310 864EUR2 318 600DKK
(40)02-Nov-1862 273EUR464 300DKK

(4)02-Nov-1811 303EUR84 300DKK
26 51902-Nov-185 725 225CHF5 049 844EUR
(2 084)02-Nov-18691 000CHF604 199EUR

14702-Nov-1834 100CHF30 066EUR
66602-Nov-188 300 358DKK1 113 209EUR

402-Nov-18912 900DKK122 365EUR
(53 146)02-Nov-188 912 407GBP9 996 890EUR

10 23902-Nov-181 038 700GBP1 181 551EUR
(508)02-Nov-1882 400GBP92 409EUR
2 74602-Nov-184 478 404NOK472 975EUR

38702-Nov-18516 600NOK54 629EUR
6402-Nov-18109 100NOK11 519EUR

2 02202-Nov-18760 100PLN177 129EUR
17502-Nov-1884 800PLN19 711EUR

3 73802-Nov-1818 163 864SEK1 757 733EUR
28602-Nov-181 918 600SEK185 553EUR

EUREUR

Unrealised
appreciation/
depreciationCommitment

Number of
contracts

sold

Number of
contracts

boughtMaturityMarketDetails
Currency
contract

Underlying
nature

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

1 3601 085 960-34Dec-18EUREX-DEUtSCHLANDEURO StOXX 50EURIndex

1 3601 085 960

Notes to the financial statements (continued)
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the counterparty of the forward foreign exchange contracts is Société Générale (FR).

the counterparty of the forward foreign exchange contracts is Société Générale (FR).

Purchase Sale Maturity date

Unrealised
appreciation/
depreciation

EUR

(44 116)

EUR 64 525 SEK 668 100 04-Dec-18 -
EUR 72 531 SEK 751 000 04-Dec-18 -
EUR 1 408 646 SEK 14 580 664 04-Dec-18 551
EUR 6 486 PLN 28 200 04-Dec-18 -
EUR 8 809 PLN 38 300 04-Dec-18 -
EUR 140 194 PLN 609 400 04-Dec-18 52
EUR 18 124 NOK 172 800 04-Dec-18 -
EUR 27 322 NOK 260 500 04-Dec-18 -
EUR 388 554 NOK 3 703 404 04-Dec-18 133
EUR 382 405 GBP 339 500 04-Dec-18 -
EUR 730 342 GBP 648 400 04-Dec-18 -
EUR 8 046 468 GBP 7 143 107 04-Dec-18 -
EUR 38 984 DKK 290 800 04-Dec-18 -
EUR 44 038 DKK 328 500 04-Dec-18 -
EUR 850 711 DKK 6 346 058 04-Dec-18 29
EUR 73 376 CHF 83 600 04-Dec-18 -
EUR 4 122 599 CHF 4 697 025 04-Dec-18 181
CHF 2 778 900 EUR 2 439 063 04-Dec-18 -
SEK 16 200 EUR 1 569 02-Nov-18 (4)
SEK 161 100 EUR 15 450 02-Nov-18 107
SEK 5 324 500 EUR 507 347 02-Nov-18 6 822
SEK 14 580 664 EUR 1 408 528 02-Nov-18 -
PLN 13 100 EUR 3 039 02-Nov-18 (21)
PLN 222 400 EUR 51 498 02-Nov-18 (261)
PLN 609 400 EUR 140 460 02-Nov-18 -
NOK 53 500 EUR 5 623 02-Nov-18 (6)
NOK 1 347 200 EUR 142 375 02-Nov-18 (919)
NOK 3 703 404 EUR 389 013 02-Nov-18 -
GBP 201 500 EUR 228 716 02-Nov-18 (1 496)
GBP 2 688 900 EUR 3 075 116 02-Nov-18 (43 024)
GBP 7 143 107 EUR 8 055 379 02-Nov-18 -

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

EUR

Unrealised
appreciation/
depreciation

Maturity dateSalePurchase

104 87002-Nov-1810 793 463GBP12 276 040EUR
-02-Nov-182 044 390GBP2 305 304EUR

76 30302-Nov-1814 331 541EUR12 776 913GBP
1 34702-Nov-18249 803EUR222 720GBP

-04-Dec-18196 213GBP221 015EUR
18204-Dec-182 305 304EUR2 046 612GBP

182 702
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the counterparty of the forward foreign exchange contracts is Société Générale (FR).

Lyxor Index Fund - Lyxor Global Gender Equality (DR) UCITS ETF

USD

Unrealised
appreciation/
depreciation

Maturity dateSalePurchase

-02-Nov-18107 341EUR171 621AUD
-02-Nov-187 165EUR10 659CAD
-02-Nov-187 014EUR7 994CHF

(37)02-Nov-186 685EUR7 582CHF
-02-Nov-187 066EUR52 716DKK

(719)02-Nov-18165 237AUD102 713EUR
(28)02-Nov-186 384AUD3 968EUR
(86)02-Nov-1810 659CAD7 087EUR

7602-Nov-1815 576CHF13 734EUR
502-Nov-1852 716DKK7 070EUR

(606)02-Nov-1888 022GBP98 723EUR
(43)02-Nov-186 291GBP7 056EUR

(202)02-Nov-1864 524HKD7 085EUR
9302-Nov-18134 867NOK14 243EUR
4502-Nov-1866 022NOK6 972EUR

13702-Nov-18560 158SEK54 213EUR
(17 605)02-Nov-18654 698USD562 203EUR

-02-Nov-18106 358EUR94 313GBP
-02-Nov-187 265EUR64 524HKD
-02-Nov-1821 102EUR200 889NOK
-02-Nov-1849 245EUR509 935SEK

(16)02-Nov-184 864EUR50 223SEK
-02-Nov-184 614EUR7 239SGD
-02-Nov-18545 769EUR618 356USD

97102-Nov-1831 213EUR36 342USD
(14)04-Dec-18171 621AUD107 111EUR

104-Dec-1810 659CAD7 151EUR
-04-Dec-187 994CHF7 016EUR
-04-Dec-1852 716DKK7 067EUR
-04-Dec-1894 313GBP106 240EUR
-04-Dec-1864 524HKD7 255EUR
804-Dec-18200 889NOK21 077EUR
404-Dec-18509 935SEK49 249EUR
-04-Dec-187 239SGD4 605EUR

2704-Dec-18618 356USD544 425EUR

(17 989)
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Notes to the financial statements (continued)

Securities lending9 -
As at October 31, 2018, the market value of securities lent is as follows:

the counterparty of the securities lending contracts is Société Générale (FR).
Counterparty’s countries are listed following the ISO 3166-1 standard.

Safekeeping of collateral received by the collective investment undertaking as part of securities financing
transactions

As at October 31, 2018, the collateral covered the market value of the securities lent into the following Sub-Funds:

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

Instrument Type Issuer Name Currency

Collateral Amount 
Received 

(in Sub-Fund Currency)

Equity ALPHABEt INC-CL C EUR 338 376
Equity ANHEUSER-BUSCH INBEV SA/NV EUR 19 542
Equity APPLE INC EUR 193
Equity DASSAULt SYStEMES SA EUR 111
Equity tEVA PHARMACEUtICAL INDUStR EUR 18

358 240

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

Instrument Type Issuer Name Currency

Collateral Amount 
Received 

(in Sub-Fund Currency)

Equity APPLE INC EUR 3 132 862
Equity ALPHABEt INC-CL C EUR 799 301
Equity tWENtY-FIRSt CENtURY FOX-A EUR 780 274
Equity SODEXO EUR 685 363
Equity SEI INVEStMENtS COMPANY EUR 378 851
Equity AMAZON.COM INC EUR 139 123
Equity DASSAULt SYStEMES SA EUR 95 331

6 011 105

Sub-Fund Currency
Market value of 

securities lent (1)

Lyxor Index Fund - Lyxor Core Euro Stoxx 300 (DR) EUR 0
Lyxor Index Fund - Lyxor MSCI EMU Growth (DR) UCItS EtF EUR 388 854
Lyxor Index Fund - Lyxor MSCI EMU Value (DR) UCItS EtF EUR 5 370 079   
Lyxor Index Fund - Lyxor Smart Cash EUR 74 214 304   

79 973 237

(1) the amount of assets engaged in securities lending transactions is equal to the market value of the securities loaned at the closing date. 
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Notes to the financial statements (continued)

Data on reuse of collateral
Non-cash collateral received by the Company may not be sold, re-invested or pledged.
Safekeeping of collateral granted by the collective investment undertaking as part of total return swaps

Index Swaps10 -
As at October 31, 2018, the Company holds the following swaps.
Counterparty’s countries are listed following the ISO 3166-1 standard.

the counterparty of the swaps is Société Générale (FR).

Lyxor Index Fund - Lyxor Smart Cash

Instrument Type Issuer Name Currency

Collateral Amount 
Received 

(in Sub-Fund Currency)

Investment Fund LYXOR INDEX FUND - LYXOR SG GLOBAL VALUE BEtA UCItS EtF ACC USD 18 188 029
Investment Fund MULtI UNItS LUXEMBOURG - LYXOR MSCI PACIFIC EX JAPAN UCItS EtF - DISt EUR 17 151 200
Investment Fund LYXOR GERMAN MID-CAP MDAX UCItS EtF DISt EUR 15 493 884
Investment Fund LYXOR INDEX FUND - LYXOR ROBOtICS & AI UCItS EtF - ACC USD 10 206 811
Investment Fund MULtI UNItS LUXEMBOURG - LYXOR MSCI EM ASIA UCItS EtF - ACC USD 8 513 997
Investment Fund LYXOR INDEX FUND - LYXOR GLOBAL GENDER EQUALItY (DR) UCItS EtF - ACC USD 8 322 436
Equity BHP BILLItON LtD                                            AUD 6 559 939
Investment Fund LYXOR INDEX FUND - LYXOR SG JAPAN QUALItY INCOME UCItS EtF - DISt JPY 5 493 755
Investment Fund MULtI UNItS LUXEMBOURG - LYXOR FtSE EMU MINIMUM VARIANCE UCItS EtF - C-EUR EUR 5 428 094
Investment Fund MULtI UNItS LUXEMBOURG - LYXOR FtSE EMERGING MINIMUM VARIANCE UCItS EtF - 

C-USD
USD 4 341 543

Equity UNIBAIL RODAM REItS                                         EUR 2 390 602
Investment Fund LYXOR MSCI SELECt OECD EMERGING MARKEtS GDP UCItS EtF ACC                                 EUR 1 761 711
Investment Fund LYXOR INDEX FUND - LYXOR FtSE DEVELOPED EUROPE INFRAStRUCtURE UCItS EtF

DISt EUR 1 370 850

Equity ASSICURAZIONI GENERALI EUR 594 915
Equity JAZZ PHARMACEUtICALS                                                 USD 3 832

105 821 598

Instrument Type Issuer Name Currency

Collateral Amount 
Received 

(in Sub-Fund Currency)

Equity ACS ACtIVIDADES DE CONStRUCCION Y SERVICIOS SA EUR 16 363 242

16 363 242

(expressed in USD)
Market Value

CurrencyUnderlyingMaturity DateNotional

Lyxor Index Fund - Lyxor USD Liquid Investment Grade Corporate Bonds UCITS ETF

223 805 342 USDLyxor USD Liquid Investment Grade Corporate Bonds16/08/2019217 700 000
(215 402 368)USDBasket of securities16/08/2019-

8 402 973
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the counterparty of the swaps is Société Générale (FR).

the counterparty of the swaps is Société Générale (FR).

the counterparty of the swaps is Société Générale (FR).

the counterparty of the swaps is Société Générale (FR).

- 30/05/2019 Basket of securities USD (118 847 197)
119 350 000   30/05/2019 Bofa Merrill Lynch BB-CCC 1-3Yr US HY USD 123 133 489 

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

Notional Maturity Date Underlying Currency
Market Value

(expressed in USD)

4 286 293

- 09/04/2019 Basket of securities USD (474 716 111)
13 300 000   09/04/2019 US Crp FRN 2-7Y Hed GBP USD 16 850 502 
21 650 000   09/04/2019 US Crp FRN 2-7Y Hed CHF USD 20 954 570 
79 400 000   09/04/2019 US Crp FRN 2-7Y Hed EUR USD 88 187 423 
362 710 000   09/04/2019 Bloomberg Barclays US Corporate FRN 2-7 Y r Index USD 365 667 869 

Lyxor Index Fund - Lyxor $ Floating Rate Note UCITS ETF

Notional Maturity Date Underlying Currency
Market Value

(expressed in USD)

16 944 254

- 02/07/2019 Basket of securities USD (277 509 994)
273 700 000   02/07/2019 Lyxor BofAML $ High Yield Bond UCItS EtF USD 287 234 342 

Lyxor Index Fund - Lyxor BofAML $ High Yield Bond UCITS ETF

Notional Maturity Date Underlying Currency
Market Value

(expressed in USD)

9 724 348

- 30/05/2019 Basket of securities EUR (148 970 939)
155 400 000   30/05/2019 Bofa Merrill Lynch BB-CCC 1=3Yr euro EUR 151 569 017 

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

Notional Maturity Date Underlying Currency
Market Value

(expressed in EUR)

2 598 078
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Notes to the financial statements (continued)

the counterparty of the swaps is Société Générale (FR).

the counterparty of the swaps is Société Générale (FR).

the counterparty of the swaps is Société Générale (FR).

the counterparty of the swaps is J.P. Morgan (GB).

the counterparty of the swaps is J.P. Morgan (GB).

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

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

7 638EURJ.P. Morgan Multi-factor Europe Index29/09/2019381 921   

7 638

- 11/12/2018 Basket of securities EUR (122 518 393)
90 400 000   11/12/2018 MtS Mid Price Covered Bond Agg EUR 124 954 548 

Lyxor Index Fund - Lyxor EuroMTS Covered Bond Aggregate UCITS ETF

Notional Maturity Date Underlying Currency
Market Value

(expressed in EUR)

2 436 155

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

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

93 300 000 26/11/2018 BofA Merrill Lynch BB-CCC Euro Developed Markets
Non-Financials High Yield Constrained Index

EUR 103 315 013 

- 26/11/2018 Basket of securities EUR (101 606 504)

1 708 509

(expressed in USD)
Market Value

CurrencyUnderlyingMaturity DateNotional

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

(80 330)USDJ.P. Morgan Multi-factor World Index29/09/2019205 975   

(80 330)

- 20/06/2019 Basket of securities JPY (3 404 279 251)
339 527 20/06/2019 SG Japan Quality Income Index NtR JPY 3 474 275 744 

Lyxor Index Fund - Lyxor SG Japan Quality Income UCITS ETF

Notional Maturity Date Underlying Currency
Market Value

(expressed in JPY)

69 996 493
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the counterparty of the swaps is Société Générale (FR).

the counterparty of the swaps is Société Générale (FR).

the counterparty of the swaps is Société Générale (FR).

the counterparty of the swaps is Société Générale (FR).

(370 743 769)EURBasket of securities22/11/2018-

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

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

7 600 314

378 344 083 EURSGI Short x1 Euro Bund Futures Index22/11/2018804 800 000   

(14 045 659)

Lyxor Index Fund - Lyxor Smart Cash

Notional Maturity Date Underlying Currency
Market Value

(expressed in EUR)

- 29/11/2018 Basket of securities EUR (1 039 523 987)
243 391 867   29/11/2018 Fed Funds Index EUR 223 104 135 
13 712 000   29/11/2018 Sonia Index EUR 15 687 384 
792 172 950 29/11/2018 Eonia Index EUR 786 686 808 

234 200 000   22/11/2018 SGI Short x1 Euro BtP Futures Index EUR 113 172 142 

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

Notional Maturity Date Underlying Currency
Market Value

(expressed in EUR)

2 213 157

- 22/11/2018 Basket of securities EUR (110 958 985)

181 658 750EURSG Global Value Beta Net total Return Index20/09/20191 662 884
(174 558 650)EURBasket of securities20/09/2019-

(expressed in EUR)
Market Value

CurrencyUnderlyingMaturity DateNotional

Lyxor Index Fund - Lyxor SG Global Value Beta UCITS ETF

7 100 100
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the counterparty of the swaps is Société Générale (FR).

the counterparty of the swaps is Société Générale (FR).

the counterparty of the swaps is Société Générale (FR).

the counterparty of the swaps is Société Générale (FR).

the counterparty of the swaps is Société Générale (FR).

Lyxor Index Fund - Lyxor Robotics & AI UCITS ETF

Notional Maturity Date Underlying Currency
Market Value

(expressed in USD)

- 20/05/2019 Basket of securities USD (55 071 423)
3 299 241 20/05/2019 Rise of the Robots NtR Index USD 57 426 001 

2 354 579

29 723 20/12/2018 Lyxor Crystal Dynamic Long Short Strategy EUR 29 295 701 

Lyxor Index Fund - Crystal Europe Equity

Notional Maturity Date Underlying Currency
Market Value

(expressed in EUR)

- 20/12/2018 Basket of securities EUR (29 139 390)

156 311

(6 232 117)USDBasket of securities19/04/2019-

202 419

6 434 536 USDFtSE USA Core Infr Cp Nt19/04/201959 900

Lyxor Index Fund - Lyxor FTSE USA Infrastructure UCITS ETF

Notional Maturity Date Underlying Currency
Market Value

(expressed in USD)

Lyxor Index Fund - Lyxor FTSE Developed Europe Infrastructure UCITS ETF

Notional Maturity Date Underlying Currency
Market Value

(expressed in EUR)

- 19/04/2019 Basket of securities EUR (8 615 709)
95 000 19/04/2019 FtSE Developed Europe Core Infr Nt EUR 8 643 917 

28 208

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

Notional Maturity Date Underlying Currency
Market Value

(expressed in USD)

- 11/12/2018 Basket of securities USD (16 389 339)
32 500 000   11/12/2018 SGI Short x1 10Y U.S. treasury Note Futures Index USD 17 054 011 

664 671
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the counterparty of the swaps is Société Générale (FR).

Safekeeping of collateral received by the collective investment undertaking as part of total return swaps
As at October 31, 2018, the collateral fully covered the market value of the index swaps into the following Sub-Funds:
According to the prospectus, Investment Grade is defined as BBB- or above from Fitch or S&P and Baa3 or above from
Moody’s. All the bonds received in collateral are Investment Grade.

Lyxor Index Fund - Lyxor USD Liquid Investment Grade Corporate Bonds UCITS ETF

Instrument Type Issuer Name Currency

Collateral Amount 
Received 

(in Sub-Fund Currency)

Bond UNItED StAtES OF AMERICA                                              USD 13 078 846   
Bond KFW KREDItANStALt FUER WIEDERA                                        USD 326 746   
Bond ALBERtA PROVINCE                                                      USD 99 073   
Bond At&t INC                                                              USD 324   

13 504 989   

Lyxor Index Fund - Lyxor BofAML $ High Yield Bond UCITS ETF

Instrument Type Issuer Name Currency

Collateral Amount 
Received 

(in Sub-Fund Currency)

Bond UNItED StAtES OF AMERICA                                              USD 16 859 475   
Bond KFW KREDItANStALt FUER WIEDERA                                        USD 411 427   
Bond ALBERtA PROVINCE                                                      USD 99 073   
Bond INtER AMERICA DEVELOPMENt BANK                                        USD 928   

17 370 903   

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

Notional Maturity Date Underlying Currency
Market Value

(expressed in USD)

371 400 000   11/12/2018 Markit iBoxx USD Liquid Emerging USD 345 921 160 
- 11/12/2018 Basket of securities USD (332 411 033)

13 510 128
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Lyxor Index Fund - Lyxor BofAML $ Short Term High Yield Bond UCITS ETF

Instrument Type Issuer Name Currency

Collateral Amount 
Received 

(in Sub-Fund Currency)

Bond UNItED StAtES OF AMERICA                                              USD 5 633 207   
Bond KFW KREDItANStALt FUER WIEDERA                                        USD 2 294 980   
Bond EUROPEAN BANK FOR RECONStRUCtION AND DEVELOPMENt EBRD                 USD 394 297   
Bond INtER AMERICA DEVELOPMENt BANK                                        USD 306 955   
Bond INtERNAtIONAL FINANCE CORP IFC                                        USD 39 017   
Bond ALBERtA PROVINCE                                                      USD 29 533   
Bond EUROPEAN INVEStMENt BANK (EIB)                                        USD 12 680   

8 710 670   

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

Instrument Type Issuer Name Currency

Collateral Amount 
Received 

(in Sub-Fund Currency)

Bond FEDERAL REPUBLIC OF GERMANY                                           EUR 2 655 668
Bond ItALIAN REPUBLIC                                                      EUR 1 026 859
Bond FRANCE (REPUBLIQUE)                                                   EUR 402 544   
Bond CAISSE FRANCAISE DE FINANCEMENt LOCAL                                 EUR 239 081   
Bond NIEDERSASEN LAND                                                      EUR 105 674   
Bond EUROPEAN FINANCIAL StABILItY FACILItY                                 EUR 84 833   
Bond SPAIN (KINGDOM)                                                       EUR 17 062   
Bond StAtE OF LOWER SAXONY                                                 EUR 16 120   
Bond EUROPEAN INVEStMENt BANK (EIB)                                        EUR 963   
Bond KINGDOM OF BELGIUM                                                    EUR 851   

4 549 655

Lyxor Index Fund - Lyxor $ Floating Rate Note UCITS ETF

Instrument Type Issuer Name Currency

Collateral Amount 
Received 

(in Sub-Fund Currency)

Bond UNItED StAtES OF AMERICA                                              USD 17 319 416   
Bond KFW KREDItANStALt FUER WIEDERA                                        USD 7 636 053   
Bond INtERNAtIONAL BANK FOR RECONStRUCtION & DEVELOPMENt IBRD              USD 2 711 215   
Bond KOMMUNEKREDIt                                                         USD 1 080 503   
Bond EUROPEAN INVEStMENt BANK (EIB)                                        USD 661 423   
Bond INtER AMERICA DEVELOPMENt BANK                                        USD 117 308   
Bond ONtARIO (PROVINCE OF)                                                 USD 110 255   
Bond ALBERtA PROVINCE                                                      USD 69 895   

29 706 067   
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Lyxor Index Fund - Lyxor BofAML € High Yield Ex-Financial Bond UCITS ETF

Instrument Type Issuer Name Currency

Collateral Amount 
Received 

(in Sub-Fund Currency)

Bond FRANCE (REPUBLIQUE)                                                   EUR 2 604 050
Bond NIEDERSASEN LAND                                                      EUR 173 632
Bond DEUtSCHE POSt AG                                                      EUR 141 208
Bond StAtE OF LOWER SAXONY                                                 EUR 94 091
Bond ItALIAN REPUBLIC                                                      EUR 60 228
Bond KFW KREDItANStALt FUER WIEDERA                                        EUR 18 856
Bond KINGDOM OF BELGIUM                                                    EUR 2 591

3 094 656

Lyxor Index Fund - Lyxor EuroMTS Covered Bond Aggregate UCITS ETF

Instrument Type Issuer Name Currency

Collateral Amount 
Received 

(in Sub-Fund Currency)

Bond KFW KREDItANStALt FUER WIEDERA                                        EUR 1 152 968
Bond ItALIAN REPUBLIC                                                      EUR 897 125
Bond EUROPEAN StABILItY  MECHANISM                                         EUR 416 340
Bond BASF SE                                                               EUR 383 108
Bond SPAIN (KINGDOM)                                                       EUR 304 331
Bond EUROPEAN FINANCIAL StABILItY FACILItY                                 EUR 294 898
Bond ING SELECtIS SICAV                                                    EUR 191 120
Bond FRANCE (REPUBLIQUE)                                                   EUR 56 021
Bond BNP PARIBAS SA                                                        EUR 14 041
Bond FEDERAL REPUBLIC OF GERMANY                                           EUR 12 517
Bond NIEDERSASEN LAND EUR 2 002

3 724 471

Lyxor Index Fund - Lyxor SG Japan Quality Income UCITS ETF

Instrument Type Issuer Name Currency

Collateral Amount 
Received 

(in Sub-Fund Currency)

Equity AEROPORtS DE PARIS                                                    EUR 72 277 347   
Equity VONOVIA SE                                                            EUR 15 541 738   
Equity DANONE SA                                                             EUR 6 177 642   
Equity L OREAL S A                                                           EUR 4 578 014   
Equity CNP ASSURANCES                                                        EUR 4 572 068   
Equity RENAULt SA                                                            EUR 4 232 645   
Equity EIFFAGE SA                                                            EUR 4 155 009   
Equity tOtAL SA                                                              EUR 3 488 175   
Equity ACCOR SA                                                              EUR 3 395 717   
Equity CGG                                                                   EUR 3 361 245   
Equity XING SE                                                               EUR 814 790   

122 594 391   
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Lyxor Index Fund - Lyxor Bund Daily (-1x) Inverse UCITS ETF

Instrument Type Issuer Name Currency

Collateral Amount 
Received 

(in Sub-Fund Currency)

Bond ItALIAN REPUBLIC                                                      EUR 11 702 218   
Bond DEUtSCHE POSt AG                                                      EUR 2 941 689   
Bond BNP PARIBAS SA                                                        EUR 1 028 469   
Bond KFW KREDItANStALt FUER WIEDERA                                        EUR 941 014   
Bond EUROPEAN FINANCIAL StABILItY FACILItY                                 EUR 206 415   
Bond BAYER CAPItAL CORPORAtION BV                                          EUR 100 366   
Bond DEUtSCHE BANK AG                                                      EUR 24 166   
Bond BASF SE                                                               EUR 1 012   

16 945 348   

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

Instrument Type Issuer Name Currency

Collateral Amount 
Received 

(in Sub-Fund Currency)

Bond DEUtSCHE BANK AG                                                      EUR 1 568 752
Bond ItALIAN REPUBLIC                                                      EUR 987 955
Bond KFW KREDItANStALt FUER WIEDERA                                        EUR 541 464   
Bond EUROPEAN StABILItY  MECHANISM                                         EUR 85 043   
Bond BNP PARIBAS SA                                                        EUR 73 247   
Bond SLOVAK REPUBLIC                                                       EUR 63 950   
Bond NIEDERSASEN LAND                                                      EUR 50 105   
Bond CAISSE DE REFINANCEMENt DE L'HABItAt                                  EUR 25 425   
Bond EUROPEAN INVEStMENt BANK EUR 988

3 396 929

Lyxor Index Fund - Lyxor SG Global Value Beta UCITS ETF

Instrument Type Issuer Name Currency

Collateral Amount 
Received 

(in Sub-Fund Currency)

Equity DCC PLC                                                               GBP 8 504 097   
Equity CRH PLC                                                               EUR 2 757 891   
Equity PEUGEOt SA                                                            EUR 2 582 863   
Equity PORSCHE AUtOMOBIL HOLDING SE                                          EUR 641 705   
Equity VOLKSWAGEN AG                                                         EUR 463 685   
Equity RECRUIt HOLDINGS LtD                                                  JPY 432 356   
Equity UNIPER SE                                                             EUR 374 563   
Equity FAURECIA SA                                                           EUR 356 153   
Equity VICtREX PLC                                                           GBP 352 752   
Equity ASSOCIAtED BRItISH FOODS PLC                                          GBP 312 716   
Equity INNOGY SE                                                             EUR 88 920   
Equity CGG                                                                   EUR 48 032   
Equity L OREAL S A                                                           EUR 47 935   
Equity VALLOUREC                                                             EUR 40 228   

17 003 896    
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Lyxor Index Fund - Crystal Europe Equity

Instrument Type Issuer Name Currency

Collateral Amount 
Received 

(in Sub-Fund Currency)

Equity VICtREX PLC                                                           GBP 192 152   
Equity CNP ASSURANCES                                                        EUR 81 873   
Equity FAURECIA SA                                                           EUR 53 509   
Equity COMMERZBANK AG                                                        EUR 52 436   
Equity SAFRAN SA                                                             EUR 50 638   
Equity MItSUI FUDOSAN CO LtD                                                 JPY 40 109   
Equity ASSOCIAtED BRItISH Foods plc                                          GBP 34 387   
Equity SUNRISE COMM GRP LtD                                                  CHF 33 853   
Equity BNP PARIBAS SA                                                        EUR 32 522   
Equity tECHNIPFMC PLC                                                        USD 31 123   
Equity PERNOD RICARD SA                                                      EUR 29 656   
Equity KLEPIERRE                                                             EUR 29 190   
Equity EIFFAGE SA                                                            EUR 27 309   

688 757

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

Instrument Type Issuer Name Currency

Collateral Amount 
Received 

(in Sub-Fund Currency)

Bond EUROPEAN INVEStMENt BANK (EIB)                                        USD 637 438   
Bond UNItED StAtES OF AMERICA                                              USD 263 697   
Bond At&t INC                                                              USD 183 820   
Bond KFW KREDItANStALt FUER WIEDERA                                        USD 96 152   
Bond INtERNAtIONAL BANK FOR RECONStRUCtION & DEVELOPMENt IBRD              USD 24 199   
Bond INtER AMERICA DEVELOPMENt BANK                                        USD 2 930   
Bond AFRICAN DEVELOPtMENt BANK ADB                                         USD 956   

1 209 192   

Lyxor Index Fund - Lyxor FTSE USA Infrastructure UCITS ETF

Instrument Type Issuer Name Currency

Collateral Amount 
Received 

(in Sub-Fund Currency)

Equity AEROPORtS DE PARIS                                                    EUR 102 446   
Equity tAtE AND LYLE PLC                                                     GBP 96 410   
Equity BNP PARIBAS SA                                                        EUR 48 295   
Equity VONOVIA SE                                                            EUR 37 646   
Equity INtESA SANPAOLO SPA                                                   EUR 20 564
Equity RENAULt SA                                                            EUR 7 336   
Equity CNP ASSURANCES                                                        EUR 6 518   
Equity PERNOD RICARD SA                                                      EUR 6 415   
Equity L OREAL S A                                                           EUR 6 310   
Equity KLEPIERRE                                                             EUR 6 186   
Equity CGG                                                                   EUR 6 023   
Equity PEUGEOt SA                                                            EUR 5 766   
Equity DASSAULt SYStEMS SE                                                   EUR 5 150   

355 065   
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Lyxor Index Fund - Lyxor Robotics & AI UCITS ETF

Instrument Type Issuer Name Currency

Collateral Amount 
Received 

(in Sub-Fund Currency)

Equity RYANAIR HOLDINGS PLC                                                  EUR 2 225 593   
Equity CNP ASSURANCES                                                        EUR 1 295 516   
Equity WENDEL SE                                                             EUR 514 196   
Equity BIOMERIEUX SA                                                         EUR 355 797   
Equity CGG                                                                   EUR 59 422   
Equity tOtAL SA                                                              EUR 56 695   
Equity PERNOD RICARD SA                                                      EUR 56 207   
Equity VALLOUREC                                                             EUR 45 580   
Equity PERSIMMON PLC                                                         GBP 6 742   
Equity NEMEtSCHEK SE                                                         EUR 2 236   
Equity DEXUS                                                                 AUD 1 034   

4 619 016   

Lyxor Index Fund - Lyxor FTSE Developed Europe Infrastructure UCITS ETF

Instrument Type Issuer Name Currency

Collateral Amount 
Received 

(in Sub-Fund Currency)

Equity CNP ASSURANCES                                                        EUR 47 044   
Equity SUMItOMO ELECtRIC INDUStRIES LtD                                      JPY 33 850   
Equity RENAULt SA                                                            EUR 24 512   
Equity ASSOCIAtED BRItISH Foods plc                                          GBP 11 436   
Equity BRENNtAG AG                                                           EUR 10 019   
Equity NAtIONAL GRID PLC                                                     GBP 9 772   
Equity SUNRISE COMM GRP LtD                                                  CHF 9 728   
Equity PERNOD RICARD SA                                                      EUR 8 762   
Equity L OREAL S A                                                           EUR 8 553   
Equity KLEPIERRE                                                             EUR 8 550   
Equity SHIMANO INC                                                           JPY 8 090   
Equity FAURECIA SA                                                           EUR 7 166   
Equity VALLOUREC                                                             EUR 7 103   

194 583   
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Data on reuse of collateral
Non-cash collateral received by the Company may not be sold, re-invested or pledged.

Safekeeping of collateral granted by the collective investment undertaking as part of total return swaps
the depositary, Société Générale Bank & trust, carries out, inter alia, the safe-keeping of the assets of the Company as
well as the monitoring of the cash flows and the monitoring and oversight of certain tasks of the Company. 
Société Générale Bank & trust may delegate safe-keeping services to safe-keeping delegates under the conditions
stipulated in the depositary and paying agent agreement entered into between Société Générale Bank & trust and the
Management Company for an unlimited period of time and in accordance with article 34bis of the 2010 Law and articles
13 to 17 of the Commission Delegated Regulated (EU) 2016/438 of 17 December 2015. A list of the safe-keeping delegates
is available on http://www.securities-services.societegenerale.com/en/who-are/key-figures/financial-reports/. In that respect,
Société Générale Bank & trust has in place a policy for the prevention, detection and management of conflicts of interest
resulting from the concentration of activities in Société Générale's group or from the delegation of safekeeping functions
to other Société Générale entities or to an entity linked to the Management Company.

Collateral11 -
As at October 31, 2018, the collateral received which is composed of margin deposits for the purpose of transacting in
futures contracts are as follows:

Sub-Funds Currency Counterparty
Type of
Collateral

Collateral Amount 
Received 

(in Sub-Fund Currency)

Lyxor Index Fund - Lyxor Core Stoxx Europe 600 (DR) EUR NEWEDGE (FR) Cash 14 477 272
Lyxor Index Fund - Lyxor Core Euro Stoxx 300 (DR) EUR NEWEDGE (FR) Cash 60 893   
Lyxor Index Fund - Lyxor Core Euro Stoxx 50 (DR) EUR NEWEDGE (FR) Cash 28 909
Lyxor Index Fund - Lyxor MSCI EMU Growth (DR) UCItS EtF EUR NEWEDGE (FR) Cash (13)   
Lyxor Index Fund - Lyxor MSCI EMU Small Cap (DR) UCItS EtF EUR NEWEDGE (FR) Cash 75 049   
Lyxor Index Fund - Lyxor MSCI EMU Value (DR) UCItS EtF EUR NEWEDGE (FR) Cash (21 240)   
Lyxor Index Fund - Lyxor Global Gender Equality (DR) UCItS EtF USD NEWEDGE (FR) Cash 22 635   
Lyxor Index Fund - Lyxor Italia Bond PIR (DR) UCItS EtF EUR NEWEDGE (FR) Cash 80 985

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

Instrument Type Issuer Name Currency

Collateral Amount 
Received 

(in Sub-Fund Currency)

Bond UNItED StAtES OF AMERICA                                                                                                USD 5 994 016
Bond EMIRAtES ABU DHABI  USD 4 443 661
Bond tURKEY                                                                USD 2 806 845
Bond StAtE OF QAtAR                                                        USD 2 384 249
Bond EUROPEAN INVEStMENt BANK                                        USD 1 967 932
Bond OMAN SULtANAtE OF OMAN                                                USD 1 177 214
Bond EUROFIMA                                                              USD 1 012 293
Bond KINGDOM OF BAHREIN                                                    USD 471 697
Bond KFW KREDItANStALt FUER WIEDERA                                        USD 178 758
Bond EUROPEAN BANK FOR RECONStRUCtION AND DEVELOPMENt EBRD                 USD 100 740
Bond ALBERtA PROVINCE                                                      USD 86 953

20 624 358
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Dividends distribution12 -
By the Circular Resolution dated December 11, 2017, the Board of Directors of the Company decided to pay an interim
dividend to the Shareholders of the Sub-Funds of the Company as provided below. the dividend has been paid out of the
income and capital attributable to the following Sub-Funds as of December 13, 2017 with a record date of December 12,
2017.

By the Circular Resolution dated July 9, 2018, the Board of Directors of the Company decided to pay an interim dividend
to the Shareholders of the Sub-Funds of the Company as provided below. the dividend has been paid out of the income
and capital attributable to the following Sub-Funds as of July 11, 2018 with a record date of July 10, 2018.

Sub-Funds ISIN Code Currency
Amount of the

dividend per Share

Lyxor Index Fund - Lyxor Core Stoxx Europe 600 (DR) - Monthly Hedged to EUR - Dist LU1574142243 EUR 2.35
Lyxor Index Fund - Lyxor Core Euro Stoxx 300 (DR) - Dist LU0908501132 EUR 4.08
Lyxor Index Fund - Lyxor USD Liquid Investment Grade Corporate Bonds UCItS EtF - Dist LU1285959703 USD 2.41
Lyxor Index Fund - Lyxor USD Liquid Investment Grade Corporate Bonds UCItS EtF - Monthly 
Hedged to EUR - Dist

LU1285960032 EUR 2.17

Lyxor Index Fund - Lyxor BofAML $ High Yield Bond UCItS EtF - Dist LU1435356149 USD 5.72
Lyxor Index Fund - Lyxor BofAML $ High Yield Bond UCItS EtF - Monthly Hedged to EUR - Dist LU1435356495 EUR 6.00
Lyxor Index Fund - Lyxor $ Floating Rate Note UCItS EtF - Dist LU1571051751 USD 1.75
Lyxor Index Fund - Lyxor $ Floating Rate Note UCItS EtF - Monthly Hedged to EUR - Dist LU1571052130 EUR 1.69
Lyxor Index Fund - Lyxor $ Floating Rate Note UCItS EtF - Monthly Hedged to GBP - Dist LU1571052304 GBP 1.70
Lyxor Index Fund - Lyxor $ Floating Rate Note UCItS EtF - Monthly Hedged to CHF - Dist LU1571052569 CHF 1.68
Lyxor Index Fund - Lyxor MSCI EMU Growth (DR) UCItS EtF - Dist LU1598688189 EUR 2.50
Lyxor Index Fund - Lyxor MSCI EMU Small Cap (DR) UCItS EtF - Dist LU1598689153 EUR 6.82
Lyxor Index Fund - Lyxor MSCI EMU Value (DR) UCItS EtF - Dist LU1598690169 EUR 4.17
Lyxor Index Fund - Lyxor BofAML $ Short term High Yield Bond UCItS EtF - Dist LU1617164055 USD 6.39
Lyxor Index Fund - Lyxor BofAML $ Short term High Yield Bond UCItS EtF - Monthly Hedged to 
EUR -Dist

LU1617164212 EUR 6.12

Lyxor Index Fund - Lyxor BofAML € Short term High Yield Bond UCItS EtF - Dist LU1617164998 EUR 4.26
Lyxor Index Fund - Lyxor SG Japan Quality Income UCItS EtF - Dist LU1662633525 JPY 145.00
Lyxor Index Fund - Lyxor FtSE UK Quality Low Vol Dividend (DR) UCItS EtF - Dist LU1603457992 GBP 2.31
Lyxor Index Fund - Lyxor FtSE USA Infrastructure UCItS EtF - Dist LU1633261679 USD 1.62
Lyxor Index Fund - Lyxor FtSE Developed Europe Infrastructure UCItS EtF - Dist LU1633262487 EUR 3.08

Sub-Funds ISIN Code Currency
Amount of the

dividend per Share

Lyxor Index Fund - Lyxor Core Stoxx Europe 600 (DR) - Monthly Hedged to EUR - Dist LU1574142243 EUR 0.53
Lyxor Index Fund - Lyxor Core Euro Stoxx 300 (DR) - Dist LU0908501132 EUR 0.59
Lyxor Index Fund - Lyxor USD Liquid Investment Grade Corporate Bonds UCItS EtF - Dist LU1285959703 USD 1.74
Lyxor Index Fund - Lyxor USD Liquid Investment Grade Corporate Bonds UCItS EtF - Monthly 
Hedged to EUR - Dist

LU1285960032 EUR 1.59

Lyxor Index Fund - Lyxor $ Floating Rate Note UCItS EtF - Monthly Hedged to EUR - Dist LU1571052130 EUR 0.30
Lyxor Index Fund - Lyxor $ Floating Rate Note UCItS EtF - Monthly Hedged to GBP - Dist LU1571052304 GBP 0.30
Lyxor Index Fund - Lyxor $ Floating Rate Note UCItS EtF - Monthly Hedged to CHF - Dist LU1571052569 CHF 0.30
Lyxor Index Fund - Lyxor $ Floating Rate Note UCItS EtF - Dist LU1571051751 USD 0.88
Lyxor Index Fund - Lyxor MSCI EMU Value (DR) UCItS EtF - Dist LU1598690169 EUR 0.46
Lyxor Index Fund - Lyxor SG Japan Quality Income UCItS EtF - Dist LU1662633525 JPY 85.00
Lyxor Index Fund - Lyxor FtSE UK Quality Low Vol Dividend (DR) UCItS EtF - Dist LU1603457992 GBP 1.83
Lyxor Index Fund - Lyxor FtSE USA Core Infrastructure Capped UCItS EtF - Dist LU1633261679 USD 1.07
Lyxor Index Fund - Lyxor FtSE Developed Europe Core Infrastructure Capped UCItS EtF - Dist LU1633262487 EUR 0.82
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Exchange rates13 -
As of October 31, 2018, the following exchange rates have been used for the preparation of these financial statements:

Operating and management expenses (TER)14 -
these expenses cover all the fees charged directly to the Company, with the exception of performance fees. the expenses
rates for the period as from November 01, 2017 to October 31, 2018 are the following:

Sub-Funds Shares Class Currency
Total 
Rate

Management
fees (p.a.)

Custody fees - 
Administration 

fees (p.a.)

Other 
fees
(p.a.)

Lyxor Index Fund - Lyxor Core Stoxx Europe 600 (DR) SE EUR 0.08% 0.07% - 0.01%
SE-W EUR 0.09% 0.08% - 0.01%
UCItS EtF Acc EUR 0.07% 0.07% - -
UCItS EtF Monthly Hedged to EUR - Dist EUR 0.21% 0.21% - -

Lyxor Index Fund - Lyxor Core Euro Stoxx 300 (DR) IE EUR 0.15% 0.14% - 0.01%
OE EUR 0.06% 0.05% - 0.01%
SE EUR 0.08% 0.07% - 0.01%
UCItS EtF Acc EUR 0.07% 0.07% - -
UCItS EtF Dist EUR 0.07% 0.07% - -
UCItS EtF Monthly Hedged to GBP - Acc GBP 0.15% 0.15% - -

Lyxor Index Fund - Lyxor Core Euro Stoxx 50 (DR) IE EUR 0.14% 0.14% - -
SE EUR 0.08% 0.07% - 0.01%
UCItS EtF Acc EUR 0.07% 0.07% - -

Lyxor Index Fund - Lyxor USD Liquid Investment Grade Corporate
Bonds UCItS EtF

Dist USD 0.09% 0.09% - -
Monthly Hedged to EUR - Dist EUR 0.20% 0.20% - -

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

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

Lyxor Index Fund - Lyxor EuroMtS 1-3Y Italy BtP Government Bond
(DR) UCItS EtF 

Acc EUR 0.17% 0.17% - -

Lyxor Index Fund - Lyxor EuroMtS 10Y Italy BtP Government Bond
(DR) UCItS EtF 

Acc EUR 0.17% 0.17% - -

Lyxor Index Fund - Lyxor MSCI EMU Growth (DR) UCItS EtF Dist EUR 0.40% 0.40% - -
Lyxor Index Fund - Lyxor MSCI EMU Small Cap (DR) UCItS EtF Dist EUR 0.40% 0.40% - -
Lyxor Index Fund - Lyxor MSCI EMU Value (DR) UCItS EtF Dist EUR 0.40% 0.40% - -
Lyxor Index Fund - Lyxor BofAML $ Short term High Yield Bond UCItS
EtF 

Dist USD 0.30% 0.30% - -
Monthly Hedged to EUR - Dist USD 0.40% 0.40% - -

Lyxor Index Fund - Lyxor BofAML € Short term High Yield Bond UCItS
EtF 

Dist EUR 0.30% 0.30% - -

Lyxor Index Fund - Lyxor SG Japan Quality Income UCItS EtF Dist JPY 0.45% 0.45% - -
Lyxor Index Fund - Lyxor EuroMtS Covered Bond Aggregate UCItS
EtF

Dist EUR 0.17% 0.17% - -

Lyxor Index Fund - Lyxor Global Gender Equality (DR) UCItS EtF Acc USD 0.22% 0.22% - -
Monthly Hedged to EUR - Acc EUR 0.30% 0.30% - -

1 USD = AUD1.41093 CAD1 USD = 1.31323
1 USD = CHF1.00591 CZK1 USD = 22.89837
1 USD = DKK6.58466 EUR1 USD = 0.88257
1 USD = GBP0.78262 HKD1 USD = 7.83937
1 USD = ILS3.72221 JPY1 USD = 112.85499
1 USD = NOK8.40497 PLN1 USD = 3.83055
1 USD = SEK9.13971 1.384801 USD = SGD

14.766251 USD = ZAR
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Subsequent Events 15 -
the following Sub-Fund has been renamed:

• Lyxor Index Fund - Lyxor SG Global Value Beta UCItS EtF into Lyxor Index Fund - Lyxor SG Global Value Beta
(DR) UCItS EtF on November 16, 2018.

the following Sub-Funds have been merged:
On November 8, 2018:

• Lyxor FtSE EPRA/NAREIt Global Developed UCItS EtF into Lyxor Index Fund - Lyxor FtSE EPRA/NAREIt
Global Developed UCItS EtF.

• Multi Units France - Lyxor Ultra Long Duration Euro GOVt FtSE MtS 25+Y (DR) UCItS EtF into Lyxor Index Fund
- Lyxor Ultra Long Duration Euro GOVt FtSE MtS 25+Y (DR) UCItS EtF.

On November 22, 2018:
• Lyxor FtSE EPRA/NAREIt Developed Europe UCItS EtF into Lyxor Index Fund - Lyxor FtSE EPRA/NAREIt

Developed Europe UCItS EtF,
• Lyxor FtSE EPRA/NAREIt United States UCItS EtF into Lyxor Index Fund - Lyxor FtSE EPRA/NAREIt United

States UCItS EtF,
• Lyxor Privex UCItS EtF into Lyxor Index Fund - Lyxor Privex UCItS EtF,
• Lyxor Stoxx Europe Select Dividend 30 UCItS EtF into Lyxor Index Fund - Lyxor Stoxx Europe Select Dividend 30

UCItS EtF.

Sub-Funds Shares Class Currency
Total 
Rate

Management
fees (p.a.)

Custody fees - 
Administration 

fees (p.a.)

Other 
fees
(p.a.)

Lyxor Index Fund - Lyxor BofAML € High Yield Ex-Financial Bond
UCItS EtF

Acc EUR 0.45% 0.45% - -

Lyxor Index Fund - Lyxor EuroMtS 10Y Spain BONO Government
Bond (DR) UCItS EtF

Acc EUR 0.17% 0.17% - -

Lyxor Index Fund - Lyxor J.P. Morgan Multi-factor Europe Index UCItS
EtF

Acc EUR 0.40% 0.40% - -

Lyxor Index Fund - Lyxor J.P. Morgan Multi-factor World Index UCItS
EtF

Acc USD 0.40% 0.40% - -

Lyxor Index Fund - Lyxor SG Global Value Beta UCItS EtF Acc EUR 0.40% 0.40% - -
Lyxor Index Fund - Lyxor FtSE UK Quality Low Vol Dividend (DR)
UCItS EtF 

Dist GBP 0.19% 0.19% - -

Lyxor Index Fund - Lyxor Smart Cash IE EUR 0.05% 0.04% - 0.01%
IG GBP 0.07% 0.06% - 0.01%
IU USD 0.12% 0.11% - 0.01%
UCItS EtF C-EUR EUR 0.05% 0.05% - -
UCItS EtF C-GBP GBP 0.07% 0.07% - -
UCItS EtF C-USD USD 0.13% 0.13% - -

Lyxor Index Fund - Lyxor Alpha Plus Fund IE-D EUR 0.44% 0.35% 0.06% 0.03%
Lyxor Index Fund - Lyxor BtP Daily (-1x) Inverse UCItS EtF Acc EUR 0.40% 0.40% - -
Lyxor Index Fund - Lyxor Bund Daily (-1x) Inverse UCItS EtF Acc EUR 0.15% 0.15% - -
Lyxor Index Fund - Lyxor 10Y US treasury Daily (-1x) Inverse UCItS
EtF

Acc USD 0.20% 0.20% - -

Lyxor Index Fund - Crystal Europe Equity IE EUR 1.00% 0.89% 0.11% -
OE EUR 0.95% 0.84% 0.11% -

Lyxor Index Fund - Lyxor FtSE USA Infrastructure UCItS EtF Dist USD 0.50% 0.50% - -
Lyxor Index Fund - Lyxor FtSE Developed Europe Infrastructure
UCItS EtF

Dist EUR 0.50% 0.50% - -

Lyxor Index Fund - Lyxor Italia Bond PIR (DR) UCItS EtF Acc EUR 0.49% 0.44% - 0.06%
Lyxor Index Fund - Lyxor Robotics & AI UCItS EtF Acc USD 0.40% 0.40% - -
Lyxor Index Fund - Lyxor iBoxx $ Liquid Emerging Markets Sovereigns
UCItS EtF

Dist USD 0.30% 0.30% - -
Monthly Hedge to EUR Dist EUR 0.40% 0.40% - -
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On January 17, 2019:
• Lyxor Stoxx Europe 600 Banks UCItS EtF into Lyxor Index Fund - Lyxor Stoxx Europe 600 Banks UCItS EtF,
• Lyxor Stoxx Europe 600 Basic Resources UCItS EtF into Lyxor Index Fund - Lyxor Stoxx Europe 600 Basic

Resources UCItS EtF,
• Lyxor Stoxx Europe 600 Healthcare UCItS EtF into Lyxor Index Fund - Lyxor Stoxx Europe 600 Healthcare UCItS

EtF,
• Lyxor Stoxx Europe 600 Oil & Gas UCItS EtF into Lyxor Index Fund - Lyxor Stoxx Europe 600 Oil & Gas UCItS

EtF,
• Lyxor Stoxx Europe 600 technology UCItS EtF into Lyxor Index Fund - Lyxor Stoxx Europe 600 technology UCItS

EtF,
• Lyxor Stoxx Europe 600 telecommunications UCItS EtF into Lyxor Index Fund - Lyxor Stoxx Europe 600

telecommunications UCItS EtF,
• Lyxor Stoxx Europe 600 Utilities UCItS EtF into Lyxor Index Fund - Lyxor Stoxx Europe 600 Utilities UCItS EtF.
• Lyxor Stoxx Europe 600 Food & Beverage UCItS EtF into Lyxor Index Fund - Lyxor Stoxx Europe 600 Food &

Beverage UCItS EtF.

On January 31, 2019:
• Lyxor Stoxx Europe 600 Automobiles & Parts UCItS EtF into Lyxor Index Fund - Lyxor Stoxx Europe 600

Automobiles & Parts UCItS EtF,
• Lyxor Stoxx Europe 600 Chemicals UCItS EtF into Lyxor Index Fund - Lyxor Stoxx Europe 600 Chemicals UCItS

EtF,
• Lyxor Stoxx Europe 600 Construction & Materials UCItS EtF into Lyxor Index Fund - Lyxor Stoxx Europe 600

Construction & Materials UCItS EtF,
• Lyxor Stoxx Europe 600 Financial Services UCItS EtF into Lyxor Index Fund - Lyxor Stoxx Europe 600 Financial

Services UCItS EtF,
• Lyxor Stoxx Europe 600 Industrial Goods & Services UCItS EtF into Lyxor Index Fund - Lyxor Stoxx Europe 600

Industrial Goods & Services UCItS EtF,
• Lyxor Stoxx Europe 600 Insurance UCItS EtF into Lyxor Index Fund - Lyxor Stoxx Europe 600 Insurance UCItS

EtF,
• Lyxor Stoxx Europe 600 Media UCItS EtF into Lyxor Index Fund - Lyxor Stoxx Europe 600 Media UCItS EtF,
• Lyxor Stoxx Europe 600 Personal & Household Goods UCItS EtF into Lyxor Index Fund - Lyxor Stoxx Europe 600

Personal & Household Goods UCItS EtF,
• Lyxor Stoxx Europe 600 Retail UCItS EtF into Lyxor Index Fund - Lyxor Stoxx Europe 600 Retail UCItS EtF,
• Lyxor Stoxx Europe 600 travel & Leisure UCItS EtF into Lyxor Index Fund - Lyxor Stoxx Europe 600 travel &

Leisure UCItS EtF.
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In terms of risk management, the commitment approach is used in order to determine the global risk for:
• Lyxor Index Fund - Lyxor Core Stoxx Europe 600 (DR)
• Lyxor Index Fund - Lyxor Core Euro Stoxx 300 (DR)
• Lyxor Index Fund - Lyxor Core Euro Stoxx 50 (DR)
• Lyxor Index Fund - Lyxor USD Liquid Investment Grade Corporate Bonds UCItS EtF
• Lyxor Index Fund - Lyxor BofAML $ High Yield Bond UCItS EtF
• Lyxor Index Fund - Lyxor $ Floating Rate Note UCItS EtF
• Lyxor Index Fund - Lyxor EuroMtS 1-3Y Italy BtP Government Bond (DR) UCItS EtF
• Lyxor Index Fund - Lyxor EuroMtS 10Y Italy BtP Government Bond (DR) UCItS EtF
• Lyxor Index Fund - Lyxor MSCI EMU Growth (DR) UCItS EtF
• Lyxor Index Fund - Lyxor MSCI EMU Small Cap (DR) UCItS EtF
• Lyxor Index Fund - Lyxor MSCI EMU Value (DR) UCItS EtF
• Lyxor Index Fund - Lyxor BofAML $ Short term High Yield Bond UCItS EtF
• Lyxor Index Fund - Lyxor BofAML € Short term High Yield Bond UCItS EtF
• Lyxor Index Fund - Lyxor SG Japan Quality Income UCItS EtF
• Lyxor Index Fund - Lyxor EuroMtS Covered Bond Aggregate UCItS EtF
• Lyxor Index Fund - Lyxor Global Gender Equality (DR) UCItS EtF
• Lyxor Index Fund - Lyxor BofAML € High Yield Ex-Financial Bond UCItS EtF
• Lyxor Index Fund - Lyxor EuroMtS 10Y Spain BONO Government Bond (DR) UCItS EtF
• Lyxor Index Fund - Lyxor J.P. Morgan Multi-factor Europe Index UCItS EtF
• Lyxor Index Fund - Lyxor J.P. Morgan Multi-factor World Index UCItS EtF
• Lyxor Index Fund - Lyxor SG Global Value Beta UCItS EtF
• Lyxor Index Fund - Lyxor FtSE UK Quality Low Vol Dividend (DR) UCItS EtF
• Lyxor Index Fund - Lyxor Smart Cash
• Lyxor Index Fund - Lyxor Alpha Plus Fund
• Lyxor Index Fund - Lyxor BtP Daily (-1x) Inverse UCItS EtF
• Lyxor Index Fund - Lyxor Bund Daily (-1x) Inverse UCItS EtF
• Lyxor Index Fund - Lyxor 10Y US treasury Daily (-1x) Inverse UCItS EtF
• Lyxor Index Fund - Crystal Europe Equity
• Lyxor Index Fund - Lyxor FtSE USA Infrastructure UCItS EtF
• Lyxor Index Fund - Lyxor FtSE Developed Europe Infrastructure UCItS EtF
• Lyxor Index Fund - Lyxor Italia Bond PIR (DR) UCItS EtF
• Lyxor Index Fund - Lyxor Robotics & AI UCItS EtF
• Lyxor Index Fund - Lyxor iBoxx $ Liquid Emerging Markets Sovereigns UCItS EtF
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BREAKDOWN OF THE FIXED AND VARIABLE COMPENSATION FOR THE FINANCIAL YEAR1 -
the compensation beneficiaries represent a group of 207 persons, whose time is divided between all of the vehicles
managed by Lyxor Asset Management S.A.S. 

the compensation beneficiaries represent a group of 74 persons, whose time is divided between all of the vehicles managed
by Lyxor International Asset Management S.A.S. 

No carried interest was paid during the accounting period.

COMPENSATION POLICY AND PRACTICES2 -
the compensation paid by Lyxor Asset Management S.A.S. consists of fixed compensation and may, if economic conditions
permit, include a variable component in the form of a discretionary bonus. these bonuses are not related to the performance
of the managed vehicles (no profit-sharing in the capital gains).
Lyxor Asset Management S.A.S. applies the Société Générale Group compensation policy. this Group policy takes into
consideration the remuneration provisions of directives 2011/61/EU of the European Parliament and of the Council of 8 June
2011 (hereafter the “AIFM Directive”) and 2014/91/EU of the European Parliament and of the Council of 23 July 2014
(hereafter the “UCItS V Directive”), which apply to the investment fund management sector.
In this framework, Lyxor Asset Management S.A.S. notably implemented, for all of the employees receiving deferred variable
compensation, an indexing mechanism for a part of this variable compensation composed of multiple investment funds
representing the activity of the Lyxor group, such as to ensure that the interests of the employees align with those of
investors.
the Lyxor Asset Management S.A.S. compensation policy has no impact on the risk profile of the AIF or UCItS, and aims
at avoiding conflicts of interest related to the financial management of the vehicles.
the details of the compensation policy are available at the following website: http://www.lyxor.com/fr/menu-corporate/nous-
connaitre/mentions-reglementaires/

# staff
Fixed

compensation €
Variable

compensation € Total €

Lyxor Asset Management  S.A.S. personnel 207 14 226 518 6 090 159 20 316 677
Identified Staff, including: 28 3 147 660 2 886 000 6 033 660

Portfolio Management team 17 1 614 560 1 306 000 2 920 560
Other Personnel having an impact on the risk profile 11 1 533 100 1 580 000 3 113 100

# staff
Fixed

compensation €
Variable

compensation € Total €

Lyxor International Asset Management S.A.S. personnel 74 6 066 070 3 896 435 9 962 505
Identified Staff, including: 20 1 813 532 1 906 435 3 719 967

Portfolio Management team 15 1 123 932 713 500 1 837 432
Other Personnel having an impact on the risk profile 5 689 600 1 192 935 1 882 535
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Securities lending1 -
Following the Regulation 2015/2365 of the European Parliament and of the Council of 25 November 2015 on transparency
of securities financing transactions, please find bellow details about securities lending transactions for the year ending
October 31, 2018:

Lyxor Index Fund -
Lyxor Core Euro

Stoxx 300 (DR)

Lyxor Index Fund -
Lyxor MSCI EMU

Growth (DR)
UCITS ETF

Lyxor Index Fund -
Lyxor MSCI EMU

Value (DR)
UCITS ETF

Lyxor Index
Fund - Lyxor
Smart Cash

Amount of securities lent expressed in absolute
amount ( in the currency of the sub-fund)

See Note 9 See Note 9 See Note 9 See Note 9

Proportion of lendable assets* 0.00% 1.15% 2.72% 7.14%
Proportion of AUM 0.00% 1.13% 2.72% 7.24%

Maturity tenor of the securities lent broken down
in the following maturity buckets
Less than one day - - - -
One day to one week - - - -
One week to one month - - - -
One month to three months - - - -
three months to one year - - - -
Above one year - - - -
Open maturity - 388 854 5 370 079   74 214 304   
total - 388 854 5 370 079   74 214 304   

Counterparty
Name of the counterparty See Note 9 See Note 9 See Note 9 See Note 9
Country of domicile of the counterparty See Note 9 See Note 9 See Note 9 See Note 9
Gross volume of the outstanding transactions See Note 9 See Note 9 See Note 9 See Note 9

Data on Collateral
Type of collateral
Cash - - - -
Securities - See Note 9 See Note 9 See Note 9
Quality of collateral 
Rating - - - -

Maturity tenor of the collateral broken down 
in the following maturity buckets (in sub-fund’s
currency)
Less than one day - - - -
One day to one week - - - -
One week to one month - - - -
One month to three months - - - -
three months to one year - - - -
Above one year - - - -
Open maturity - 358 240 6 011 105 105 821 598
total - 358 240 6 011 105 105 821 598

Safekeeping of collateral received by the fund 
as part of securities lending
Name of custodian - Société Générale Société Générale Société Générale
Securities - See Note 9 See Note 9 See Note 9
Cash - - - -

Data on returns and costs for securities lending - See Note Efficient
Portfolio Management

techniques

See Note Efficient
Portfolio Management

techniques

See Note Efficient
Portfolio Management

techniques

* the proportion of total lendable assets represents the market value of the securities lent (see note 9)/ market value of the portfolio of the Sub-Fund.

All transactions are bilateral transactions.
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Total return swaps2 -
Following the Regulation 2015/2365 of the European Parliament and of the Council of 25 November 2015 on transparency
of securities financing transactions, please find bellow details about total return swaps for the year ending October 31,
2018:

Lyxor Index Fund -
Lyxor USD Liquid
Investment Grade
Corporate Bonds

UCITS ETF

Lyxor Index Fund -
Lyxor BofAML 

$ High Yield 
Bond UCITS ETF

Lyxor Index Fund -
Lyxor $ Floating

Rate Note 
UCITS ETF

Lyxor Index Fund -
Lyxor BofAML $
Short Term High

Yield Bond 
UCITS ETF

Lyxor Index Fund -
Lyxor BofAML €
Short Term High

Yield Bond 
UCITS ETF

Amount of Total Return Swaps expressed in 
absolute amount 
(in the currency of the sub-fund)(2)

223 778 598 287 145 849 491 610 249 123 093 711 151 528 809

Proportion of AUM 100% 100% 100% 100% 100%

Maturity tenor of total return swaps broken
down in the following maturity buckets

Less than one day - - - - -
One day to one week - - - - -
One week to one month - - - - -
One month to three months - - - - -
three months to one year 223 778 598 287 145 849 491 610 249 123 093 711 151 528 809
Above one year - - - - -
Open maturity - - - - -
total 223 778 598 287 145 849 491 610 249 123 093 711 151 528 809

Counterparty
Name of the counterparty see Note 10 see Note 10 see Note 10 see Note 10 see Note 10
Country of domicile of the couterparty see Note 10 see Note 10 see Note 10 see Note 10 see Note 10
Gross volume of the outstanding transactions see Note 10 see Note 10 see Note 10 see Note 10 see Note 10

Data on Collateral
Type of collateral
Cash - - - - -
Securities 13 504 989 17 370 903   29 706 067   8 710 670 4 549 655
Quality of collateral 
Rating see Note 10 see Note 10 see Note 10 see Note 10 see Note 10

Maturity tenor of  the collateral broken down in
the following maturity buckets
Less than one day - - - - -
One day to one week - - - - -
One week to one month - - - - -
One month to three months 2 709   - - 1705 -
three months to one year - - 3 294 778 1 458 937   918 389   
Above one year 13 502 281   17 370 903   26 411 289   7 250 028 3 631 266
Open maturity - - - - -
total 13 504 989 17 370 903   29 706 067   8 710 670   4 549 655

Safekeeping of collateral received by the fund
as part of Total Return Swap
Name of custodian Société Générale Société Générale Société Générale Société Générale Société Générale
Securities see Note 10 see Note 10 see Note 10 see Note 10 see Note 10
Cash - - - - -

Proportion of collateral granted - - - - -
(2) the amount of assets engaged in total return swaps is equal to the market value of the basket of securities engaged in total return swaps at the closing date, increased by the marked-to-

market value of the tRS at the closing date. 
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Lyxor Index Fund -
Lyxor SG Japan
Quality Income

UCITS ETF

Lyxor Index Fund -
Lyxor EuroMTS
Covered Bond

Aggregate 
UCITS ETF

Lyxor Index Fund -
Lyxor BofAML €

High Yield 
Ex-Financial 

Bond UCITS ETF

Lyxor Index Fund -
Lyxor J.P. Morgan

Multi-factor 
Europe Index

UCITS ETF

Lyxor Index Fund -
Lyxor J.P. Morgan

Multi-factor 
World Index 
UCITS ETF

Amount of Total Return Swaps expressed in 
absolute amount 
(in the currency of the sub-fund)(2)

3 472 627 549 124 951 159 103 307 375 42 947 357 25 851 494

Proportion of AUM 100% 100% 100% 100% 100%

Maturity tenor of total return swaps broken
down in the following maturity buckets

Less than one day - - - - -
One day to one week - - - - -
One week to one month - - 103 307 375 - -
One month to three months - 124 951 159 - - -
three months to one year 3 472 627 549 - - 42 947 357 25 851 494
Above one year - - - - -
Open maturity - - - - -
total 3 472 627 549 124 951 159 103 307 375 42 947 357 25 851 494

Counterparty
Name of the counterparty see Note 10 see Note 10 see Note 10 see Note 10 see Note 10
Country of domicile of the couterparty see Note 10 see Note 10 see Note 10 see Note 10 see Note 10
Gross volume of the outstanding transactions see Note 10 see Note 10 see Note 10 see Note 10 see Note 10

Data on Collateral
Type of collateral
Cash - - - - -
Securities 122 594 391   3 724 471 3 094 656 - -
Quality of collateral 
Rating see Note 10 see Note 10 see Note 10 - -

Maturity tenor of  the collateral broken down in
the following maturity buckets
Less than one day - - - - -
One day to one week - - - - -
One week to one month - 191 120 1 071 - -
One month to three months - - - - -
three months to one year - 910 261 - - -
Above one year - 2 623 090 3 093 585 - -
Open maturity 122 594 391   - - - -
total 122 594 391   3 724 471 3 094 656 - -

Safekeeping of collateral received by the fund
as part of Total Return Swap
Name of custodian Société Générale Société Générale Société Générale - -
Securities see Note 10 see Note 10 see Note 10 - -
Cash - - - - -

Proportion of collateral granted - - - - -

(2) the amount of assets engaged in total return swaps is equal to the market value of the basket of securities engaged in total return swaps at the closing date, increased by the marked-to-
market value of the tRS at the closing date. 
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Lyxor Index Fund -
Lyxor SG Global

Value Beta 
UCITS ETF

Lyxor Index Fund -
Lyxor Smart Cash

Lyxor Index Fund -
Lyxor BTP 
Daily (-1x) 

Inverse 
UCITS ETF

Lyxor Index Fund -
Lyxor Bund 

Daily (-1x) 
Inverse 

UCITS ETF

Lyxor Index Fund -
Lyxor 10Y 

US Treasury 
Daily (-1x) 

Inverse 
UCITS ETF

Amount of Total Return Swaps expressed in 
absolute amount 
(in the currency of the sub-fund)(2)

181 591 633 1 025 265 078 113 108 152 378 301 741 17 051 000

Proportion of AUM 100% 100% 100% 100% 100%

Maturity tenor of total return swaps broken
down in the following maturity buckets

Less than one day - - - - -
One day to one week - - - - -
One week to one month - 1 025 265 078 113 108 152 378 301 741 -
One month to three months - - - - 17 051 000
three months to one year 181 591 633 - - - -
Above one year - - - - -
Open maturity - - - - -
total 181 591 633 1 025 265 078 113 108 152 378 301 741 17 051 000

Counterparty
Name of the counterparty see Note 10 see Note 10 see Note 10 see Note 10 see Note 10
Country of domicile of the couterparty see Note 10 see Note 10 see Note 10 see Note 10 see Note 10
Gross volume of the outstanding transactions see Note 10 see Note 10 see Note 10 see Note 10 see Note 10

Data on Collateral
Type of collateral
Cash - - - - -
Securities 17 003 896 - 3 396 929 16 945 348   1 209 192
Quality of collateral 
Rating see Note 10 - see Note 10 see Note 10 see Note 10

Maturity tenor of the collateral broken down in
the following maturity buckets
Less than one day - - - - -
One day to one week - - - - -
One week to one month - - - - -
One month to three months - - - - -
three months to one year - - 359 354   6 847 046 637 151
Above one year - - 3 037 575 10 098 302   572 041
Open maturity 17 003 896 - - - -
total 17 003 896 - 3 396 929 16 945 348   1 209 192

Safekeeping of collateral received by the fund
as part of Total Return Swap
Name of custodian Société Générale Société Générale Société Générale Société Générale Société Générale
Securities see Note 10 see Note 10 see Note 10 see Note 10 see Note 10
Cash - - - - -

Proportion of collateral granted - 1.60% - - -

(2) the amount of assets engaged in total return swaps is equal to the market value of the basket of securities engaged in total return swaps at the closing date, increased by the marked-to-
market value of the tRS at the closing date. 
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Returns and costs incurred from total return swaps transactions during the year ended October 31, 2018, are included in the valuation of the swaps.
All transactions are bilateral transactions. 

Lyxor Index Fund -
Crystal 

Europe Equity

Lyxor Index Fund -
Lyxor FTSE USA

Infrastructure
UCITS ETF

Lyxor Index Fund -
Lyxor FTSE

Developed Europe
Infrastructure

UCITS ETF

Lyxor Index Fund -
Lyxor Robotics 
& AI UCITS ETF

Lyxor Index Fund -
Lyxor iBoxx $

Liquid Emerging
Markets 

Sovereigns 
UCITS ETF

Amount of Total Return Swaps expressed in 
absolute amount 
(in the currency of the sub-fund)(2)

29 268 547 6 431 603 8 639 990 57 405 543 345 902 960

Proportion of AUM 100% 100% 100% 100% 100%

Maturity tenor of total return swaps broken
down in the following maturity buckets

Less than one day - - - - -
One day to one week - - - - -
One week to one month - - - - -
One month to three months 29 268 547 - - - 345 902 960
three months to one year - 6 431 603 8 639 990 57 405 543 -
Above one year - - - - -
Open maturity - - - - -
total 29 268 547 6 431 603 8 639 990 57 405 543 345 902 960

Counterparty
Name of the counterparty see Note 10 see Note 10 see Note 10 see Note 10 see Note 10
Country of domicile of the couterparty see Note 10 see Note 10 see Note 10 see Note 10 see Note 10
Gross volume of the outstanding transactions see Note 10 see Note 10 see Note 10 see Note 10 see Note 10

Data on Collateral
Type of collateral
Cash - - - - -
Securities 688 757   355 065 194 583 4 619 016 20 624 358
Quality of collateral 
Rating see Note 10 see Note 10 see Note 10 see Note 10 see Note 10

Maturity tenor of the collateral broken down in
the following maturity buckets
Less than one day - - - - -
One day to one week - - - - -
One week to one month - - - - -
One month to three months - - - - 878 218 
three months to one year - - - - 1 052 851 
Above one year - - - - 18 693 289
Open maturity 688 757 355 065   194 583 4 619 016 -
total 688 757 355 065   194 583 4 619 016 20 624 358

Safekeeping of collateral received by the fund
as part of Total Return Swap
Name of custodian Société Générale Société Générale Société Générale Société Générale Société Générale
Securities see Note 10 see Note 10 see Note 10 see Note 10 see Note 10
Cash - - - - -

Proportion of collateral granted - - - - -

(2) the amount of assets engaged in total return swaps is equal to the market value of the basket of securities engaged in total return swaps at the closing date, increased by the marked-to-
market value of the tRS at the closing date. 
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Sub-Fund Currency
Ten largest collateral issuers across all SFTs
and total return swaps

Volumes of the
collateral

securities
and commodities

received

Lyxor Index Fund - Lyxor USD Liquid Investment Grade Corporate USD UNItED StAtES OF AMERICA                                              13 078 846   
Bonds UCItS EtF KFW KREDItANStALt FUER WIEDERA                                        326 746   

ALBERtA PROVINCE                                                      99 073   
At&t INC                                                              324   

Lyxor Index Fund - Lyxor BofAML $ High Yield Bond UCItS EtF USD UNItED StAtES OF AMERICA                                              16 859 475   
KFW KREDItANStALt FUER WIEDERA                                        411 427   
ALBERtA PROVINCE                                                      99 073   
INtER AMERICA DEVELOPMENt BANK                                        928   

Lyxor Index Fund - Lyxor $ Floating Rate Note UCItS EtF USD UNItED StAtES OF AMERICA                                              17 319 416   
KFW KREDItANStALt FUER WIEDERA                                        7 636 053   
INtERNAtIONAL BANK FOR RECONStRUCtION &
DEVELOPMENt IBRD              

2 711 215   

KOMMUNEKREDIt                                                         1 080 503   
EUROPEAN INVEStMENt BANK (EIB)                                        661 423   
INtER AMERICA DEVELOPMENt BANK                                        117 308   
ONtARIO (PROVINCE OF)                                                 110 255   
ALBERtA PROVINCE                                                      69 895   

Lyxor Index Fund - Lyxor MSCI EMU Growth (DR) UCItS EtF EUR ALPHABEt INC-CL C 338 376
ANHEUSER-BUSCH INBEV SA/NV 19 542
APPLE INC 193
DASSAULt SYStEMES SA 111
tEVA PHARMACEUtICAL INDUStR 18

Lyxor Index Fund - Lyxor MSCI EMU Value (DR) UCItS EtF EUR APPLE INC 3 132 862
ALPHABEt INC-CL C 799 301
tWENtY-FIRSt CENtURY FOX-A 780 274
SODEXO 685 363
SEI INVEStMENtS COMPANY 378 851
AMAZON.COM INC 139 123
DASSAULt SYStEMES SA 95 331

Lyxor Index Fund - Lyxor BofAML $ Short term High Yield Bond EUR UNItED StAtES OF AMERICA                                              5 633 207   
UCItS EtF KFW KREDItANStALt FUER WIEDERA                                        2 294 980   

EUROPEAN BANK FOR RECONStRUCtION AND
DEVELOPMENt EBRD                 

394 297   

INtER AMERICA DEVELOPMENt BANK                                        306 955   
INtERNAtIONAL FINANCE CORP IFC                                        39 017   
ALBERtA PROVINCE                                                      29 533   
EUROPEAN INVEStMENt BANK (EIB)                                        12 680   

Lyxor Index Fund - Lyxor BofAML € Short term High Yield Bond EUR FEDERAL REPUBLIC OF GERMANY                                           2 655 668   
UCItS EtF ItALIAN REPUBLIC                                                      1 026 859

FRANCE (REPUBLIQUE)                                                   402 544   
CAISSE FRANCAISE DE FINANCEMENt LOCAL                                 239 081   
NIEDERSASEN LAND                                                      105 674   
EUROPEAN FINANCIAL StABILItY FACILItY                                 84 833   
SPAIN (KINGDOM)                                                       17 062   
StAtE OF LOWER SAXONY                                                 16 120   
EUROPEAN INVEStMENt BANK (EIB)                                        963   
KINGDOM OF BELGIUM                                                    851   
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Sub-Fund Currency
Ten largest collateral issuers across all SFTs
and total return swaps

Volumes of the
collateral

securities
and commodities

received

Lyxor Index Fund - Lyxor SG Japan Quality Income UCItS EtF JPY AEROPORtS DE PARIS                                                    72 277 347   
VONOVIA SE                                                            15 541 738   
DANONE SA                                                             6 177 642   
L OREAL S A                                                           4 578 014   
CNP ASSURANCES                                                        4 572 068   
RENAULt SA                                                            4 232 645   
EIFFAGE SA                                                            4 155 009   
tOtAL SA                                                              3 488 175   
ACCOR SA                                                              3 395 717   
CGG                                                                   3 361 245   

Lyxor Index Fund - Lyxor EuroMtS Covered Bond Aggregate
UCItS EtF

EUR KFW KREDItANStALt FUER WIEDERA                                        1 152 969
ItALIAN REPUBLIC                                                      897 125
EUROPEAN StABILItY  MECHANISM                                         416 340
BASF SE                                                               383 108
SPAIN (KINGDOM)                                                       304 331
EUROPEAN FINANCIAL StABILItY FACILItY                                 294 898
ING SELECtIS SICAV                                                    191 120
FRANCE (REPUBLIQUE)                                                   56 021
BNP PARIBAS SA                                                        14 041
FEDERAL REPUBLIC OF GERMANY                                           12 517

Lyxor Index Fund - Lyxor BofAML € High Yield Ex-Financial Bond
UCItS EtF

EUR FRANCE (REPUBLIQUE)                                                   2 604 050
NIEDERSASEN LAND                                                      173 632
DEUtSCHE POSt AG                                                      141 208
StAtE OF LOWER SAXONY                                                 94 091
ItALIAN REPUBLIC                                                      60 228
KFW KREDItANStALt FUER WIEDERA                                        18 856
KINGDOM OF BELGIUM                                                    2 591

Lyxor Index Fund - Lyxor SG Global Value Beta UCItS EtF EUR DCC PLC                                                               8 504 097   
CRH PLC                                                               2 757 891   
PEUGEOt SA                                                            2 582 863   
PORSCHE AUtOMOBIL HOLDING SE                                          641 705   
VOLKSWAGEN AG                                                         463 685   
RECRUIt HOLDINGS LtD                                                  432 356   
UNIPER SE                                                             374 563   
FAURECIA SA                                                           356 153   
VICtREX PLC                                                           352 752   
ASSOCIAtED BRItISH Foods plc                                          312 716   

Lyxor Index Fund - Lyxor Smart Cash EUR LYXOR INDEX FUND - LYXOR SG GLOBAL VALUE BEtA
UCItS EtF ACC

18 188 029

MULtI UNItS LUXEMBOURG - LYXOR MSCI PACIFIC EX
JAPAN UCItS EtF - DISt 

17 151 200

LYXOR GERMAN MID-CAP MDAX UCItS EtF DISt 15 493 884
LYXOR INDEX FUND - LYXOR ROBOtICS & AI UCItS EtF -
ACC

10 206 811

MULtI UNItS LUXEMBOURG - LYXOR MSCI EM ASIA UCItS
EtF - ACC

8 513 997

LYXOR INDEX FUND - LYXOR GLOBAL GENDER EQUALItY
(DR) UCItS EtF - ACC

8 322 436

BHP BILLItON LtD                                            6 559 939
LYXOR INDEX FUND - LYXOR SG JAPAN QUALItY INCOME
UCItS EtF - DISt

5 493 755

MULtI UNItS LUXEMBOURG - LYXOR FtSE EMU MINIMUM
VARIANCE UCItS EtF - C-EUR

5 428 094

MULtI UNItS LUXEMBOURG - LYXOR FtSE EMERGING
MINIMUM VARIANCE UCItS EtF - C-USD

4 341 543
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Sub-Fund Currency
Ten largest collateral issuers across all SFTs
and total return swaps

Volumes of the
collateral

securities
and commodities

received

Lyxor Index Fund - Lyxor BtP Daily (-1x) Inverse UCItS EtF EUR DEUtSCHE BANK AG                                                      1 568 750
ItALIAN REPUBLIC                                                      987 955
KFW KREDItANStALt FUER WIEDERA                                        541 464   
EUROPEAN StABILItY  MECHANISM                                         85 043   
BNP PARIBAS SA                                                        73 247   
SLOVAK REPUBLIC                                                       63 950   
NIEDERSASEN LAND                                                      50 105   
CAISSE DE REFINANCEMENt DE L'HABItAt                                  25 425   
EUROPEAN INVEStMENt BANK (EIB) 988

Lyxor Index Fund - Lyxor Bund Daily (-1x) Inverse UCItS EtF EUR ItALIAN REPUBLIC                                                      11 702 218   
DEUtSCHE POSt AG                                                      2 941 689   
BNP PARIBAS SA                                                        1 028 469   
KFW KREDItANStALt FUER WIEDERA                                        941 014   
EUROPEAN FINANCIAL StABILItY FACILItY                                 206 415   
BAYER CAPItAL CORPORAtION BV                                          100 366   
DEUtSCHE BANK AG                                                      24 166   
BASF SE                                                               1 012   

Lyxor Index Fund - Lyxor 10Y US treasury Daily (-1x) Inverse USD EUROPEAN INVEStMENt BANK (EIB)                                        637 438   
UCItS EtF UNItED StAtES OF AMERICA                                              263 697   

At&t INC                                                              183 820   
KFW KREDItANStALt FUER WIEDERA                                        96 152   
INtERNAtIONAL BANK FOR RECONStRUCtION &
DEVELOPMENt IBRD              24 199   

INtER AMERICA DEVELOPMENt BANK                                        2 930   
AFRICAN DEVELOPtMENt BANK ADB                                         956   

Lyxor Index Fund - Crystal Europe Equity EUR VICtREX PLC                                                           192 152   
CNP ASSURANCES                                                        81 873   
FAURECIA SA                                                           53 509   
COMMERZBANK AG                                                        52 436   
SAFRAN SA                                                             50 638   
MItSUI FUDOSAN CO LtD                                                 40 109   
ASSOCIAtED BRItISH Foods plc                                          34 387   
SUNRISE COMM GRP LtD                                                  33 853   
BNP PARIBAS SA                                                        32 522   
tECHNIPFMC PLC                                                        31 123   

Lyxor Index Fund - Lyxor FtSE USA Infrastructure UCItS EtF USD AEROPORtS DE PARIS                                                    102 446   
tAtE AND LYLE PLC                                                     96 410   
BNP PARIBAS SA                                                        48 295   
VONOVIA SE                                                            37 646   
INtESA SANPAOLO SPA                                                   20 564   
RENAULt SA                                                            7 336   
CNP ASSURANCES                                                        6 518   
PERNOD RICARD SA                                                      6 415   
L OREAL S A                                                           6 310   
KLEPIERRE                                                             6 186   
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Sub-Fund Currency
Ten largest collateral issuers across all SFTs
and total return swaps

Volumes of the
collateral

securities
and commodities

received

Lyxor Index Fund - Lyxor FtSE Developed Europe Infrastructure EUR CNP ASSURANCES                                                        47 044   
UCItS EtF SUMItOMO ELECtRIC INDUStRIES LtD                                      33 850   

RENAULt SA                                                            24 512   
ASSOCIAtED BRItISH FOODS PLC                                          11 436   
BRENNtAG AG                                                           10 019   
NAtIONAL GRID PLC                                                     9 772   
SUNRISE COMM GRP LtD                                                  9 728   
PERNOD RICARD SA                                                      8 762   
L OREAL S A                                                           8 553   
KLEPIERRE                                                             8 550   

Lyxor Index Fund - Lyxor Robotics & AI UCItS EtF USD RYANAIR HOLDINGS PLC                                                  2 225 593   
CNP ASSURANCES                                                        1 295 516   
WENDEL SE                                                             514 196   
BIOMERIEUX SA                                                         355 797   
CGG                                                                   59 422   
tOtAL SA                                                              56 695   
PERNOD RICARD SA                                                      56 207   
VALLOUREC                                                             45 580   
PERSIMMON PLC                                                         6 742   
NEMEtSCHEK SE                                                         2 236   

Lyxor Index Fund - Lyxor iBoxx $ Liquid Emerging Markets
Sovereigns UCItS EtF

USD UNItED StAtES OF AMERICA                                              5 994 016
EMIRAtES ABU DHABI 4 443 661
tURKEY                                                                2 806 845
StAtE OF QAtAR                                                        2 384 249
EUROPEAN INVEStMENt BANK                                         1 967 932
OMAN SULtANAtE OF OMAN                                                1 177 214
EUROFIMA                                                              1 012 293
KINGDOM OF BAHREIN                                                    471 697
KFW KREDItANStALt FUER WIEDERA                                        178 758
EUROPEAN BANK FOR RECONStRUCtION AND
DEVELOPMENt EBRD                 

100 740
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For the year ended October 31, 2018, as required by the CSSF circular 13/559, the securities lending income generated
by the Fund is as follows:

the following table mentions the net amount of securities lending income and the direct and indirect operational costs/fees
arising from securities lending transactions and paid to the Management Company and the securities lending agent as
applicable:

the following table expresses the split in percentage: 

the Management Company has appointed Société Générale to act as an intermediary of the securities lending transactions
processed by the Funds. Direct and indirect operational costs/fees associated with these transactions are mentioned above.
Société Générale is an entity related to the Management Company.
When Société Générale acts as securities lending agent and/or counterparty to securities lending transactions, a conflict
of interests may arise between the Management Company and Société Générale. the Management Company has
procedures in place to identify and reduce such conflict of interests and to resolve them equitably if necessary.
Counterparties of securities lending transactions are listed in Note 9 “Securities lending” above.” 
Regarding the Sub-Fund Lyxor Index Fund - Lyxor Smart Cash, the income from the securities lending activities incurred
during the period ended October 31, 2018, is included in the valuation of the swap.” 

Sub-Fund

Total gross amount of
securities lending income 

(in the Sub-Fund currency)

Direct and 
indirect operational 

costs incurred (in EUR)

Total net amount of 
securities lending income 

(in the Sub-Fund currency)

Lyxor Index Fund - Lyxor Core Stoxx Europe 600 (DR) 82 874   29 006   53 868   
Lyxor Index Fund - Lyxor Core Euro Stoxx 300 (DR) 23 328   8 165   15 163   
Lyxor Index Fund - Lyxor Core Euro Stoxx 50 (DR) 8 503   2 976   5 527   
Lyxor Index Fund - Lyxor MSCI EMU Growth (DR) UCItS EtF  72   25   47   
Lyxor Index Fund - Lyxor MSCI EMU Value (DR) UCItS EtF  3 055 1 069 1 986

Sub-Fund Lyxor

Société Générale in its 
quality of securities 

lending agent 

Lyxor Index Fund - Lyxor Core Stoxx Europe 600 (DR) 53 868   16 575   12 431   
Lyxor Index Fund - Lyxor Core Euro Stoxx 300 (DR) 15 163   4 666   3 499   
Lyxor Index Fund - Lyxor Core Euro Stoxx 50 (DR) 5 527   1 701   1 275   
Lyxor Index Fund - Lyxor MSCI EMU Growth (DR) UCItS EtF  47   14   11   
Lyxor Index Fund - Lyxor MSCI EMU Value (DR) UCItS EtF  1 986 611 458

Sub-Fund Lyxor

Société Générale in its
quality of securities

lending agent 

All Sub-Funds 65% 20% 15%
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