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Information to the Shareholders

The annual general meeting of the Shareholders of the Company is held at the registered office of the Company or at such
other place in Luxembourg as indicated in the convening notice on the last Monday of February of each year at 2 p.m.
Luxembourg time. If this day is not a business day, the annual general meeting shall be held on the next following full
business day.

To the extent required by Luxembourg law, notices of all general meetings will be published in the Recueil Electronique des
Sociétés et Associations on the Registre du Commerce des Sociétés ("RCS") website of Luxembourg (the “RESA”), in a
Luxembourgish newspaper and in any other newspapers that the Board of Directors of the Company may determine and
will be sent by mail to the registered shareholders, at least 8 days before the date of the general meeting.

The financial year (“Financial Year”) of the Company starts on the first day of November in each year and ends on the last
day of October of the next year.

The annual reports including audited financial statements are published within 4 months after the end of the Financial Year
and the unaudited semi-annual reports are published within 2 months at the end of the relevant period. The reports include
separate information on each of the Sub-Funds as well as combined information on all Sub-Funds. The reports are available
at the registered office of the Company during normal business hours.

A detailed schedule of portfolio changes during the year is available free of charge upon request at the registered office of
the Company.

The Company has been established for an undetermined period.
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Report of the Board of Directors of the Company

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

The Lyxor Core STOXX Europe 600 (DR) - UCITS ETF Acc is an ETF compliant with the UCITS Directive that seeks to replicate
the performance of the STOXX Europe 600 (Net Return) EUR benchmark index. The index represents European large-, mid-
and small-cap companies.

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

The Lyxor Core EURO STOXX 50 (DR) - UCITS ETF is an ETF compliant with the UCITS Directive that seeks to replicate the
performance of the EURO STOXX 50 Net Return EUR benchmark index. The EURO STOXX 50 Net Return EUR index is
representative of the performance of the eurozone's large-cap equity markets.

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

The Lyxor ESG USD Corporate Bond (DR) UCITS ETF is an ETF compliant with the UCITS Directive that seeks to replicate
the performance of the benchmark Bloomberg Barclays MSCI USD Corporate Liquid SRI Sustainable Index. This index reflects
the performance of investment-grade bonds, denominated in USD and issued by companies (US or other), with maturities
greater than or equal to one year. The index excludes issuers with an MSCI ESG rating below BBB, issuers involved in certain
controversial activities (weapons, alcohol, tobacco) and issuers with an MSCI "red flag" ESG controversy score. For more
information on this index, please visit www.bloomberg.com.

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

The Lyxor ESG USD High Yield (DR) UCITS ETF is an ETF (Exchange Traded Fund) compliant with the UCITS Directive. Its
objective is to replicate, both upwards and downwards, the Bloomberg Barclays MSCI US Corporate High Yield SRI Sustainable
index. This index represents the performance of the USD-denominated high-yield bond market, with maturities of at least one
year. It only includes issuers with an ESG rating of BBB or higher according to MSCI and excludes issuers linked to certain
sectors such as controversial military activities, as well as companies with a "red" score according to MSCI's controversy score.
More information on the index and methodology can be found at www.bloomberg.com.

Lyxor Index Fund - Lyxor $ Floating Rate Note UCITS ETF

The Lyxor $ Floating Rate Note UCITS ETF is an ETF compliant with the UCITS Directive that seeks to replicate the
performance of the benchmark Bloomberg Barclays MSCI USD Corporate Liquid FRN 0-5 Year SRI Sustainable Index. This
index reflects the performance of investment-grade floating-rate bonds, denominated in USD and issued by companies (US
or other), with maturities ranging from 1 month to less than 5 years. The bonds that comprise this index have a variable coupon,
which adjusts according to movements in the 3m USD LIBOR. The index excludes issuers with an MSCI ESG rating below BBB,
issuers involved in certain controversial activities (weapons, alcohol, tobacco) and issuers with an MSCI "red flag" ESG
controversy score. The EUR hedged portion has a simple monthly currency hedging mechanism integrated into the investment
product, an effective foreign exchange risk management solution for EUR investors. For more information on this index, please
visit www.bloomberg.com.

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

The Lyxor MSCI EMU Growth (DR) UCITS ETF is an ETF compliant with the UCITS Directive that seeks to replicate the
performance of the benchmark MSCI EMU Growth Net Return EUR Index. The MSCI EMU Growth Net Return EUR Index
consists of a sample of companies representative of growth shares within the MSCI EMU index. A growth share is typically a
company with good earnings growth prospects and generally above industry and market average financial ratios. The index
methodology is available at www.msci.com

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

The Lyxor MSCI EMU Small Cap (DR) UCITS ETF is an ETF compliant with the UCITS Directive that seeks to replicate the
performance of the benchmark MSCI EMU Small Cap Net Return EUR Index. The MSCI EMU Small Cap Net Return EUR Index
is an equity index representative of the most liquid shares in the eurozone with a capitalisation of between USD 200 million
and USD 1.5 billion. The MSCI EMU Small Cap Net Return EUR Index aims to represent, in the universe of shares with the
required capitalisation, 40% of the total market capitalisation of each industry group, in each eurozone state. The index
methodology is available at www.msci.com.
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Report of the Board of Directors of the Company (continued)

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

The Lyxor MSCI EMU Small Cap (DR) UCITS ETF is an ETF compliant with the UCITS Directive that seeks to replicate the
performance of the benchmark MSCI EMU Small Cap Net Return EUR Index. The MSCI EMU Small Cap Net Return EUR Index
is an equity index representative of the most liquid shares in the eurozone with a capitalisation of between USD 200 million
and USD 1.5 billion. The MSCI EMU Small Cap Net Return EUR Index aims to represent, in the universe of shares with the
required capitalisation, 40% of the total market capitalisation of each industry group, in each eurozone state. The index
methodology is available at www.msci.com

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

The Lyxor BofAML € Short Term High Yield Bond UCITS ETF is an ETF (exchange traded fund) compliant with the UCITS
Directive. Its objective is to replicate the BofA Merrill Lynch BB-CCC 1-3 Year Euro Developed Markets High Yield Constrained
Index. This index reflects the performance of the euro-denominated short-term non-investment grade corporate bond market.

Lyxor Index Fund - Lyxor Global Gender Equality (DR) UCITS ETF

The Lyxor Global Gender Equality (DR) UCITS ETF is an ETF (exchange traded fund) compliant with the UCITS Directive. Its
objective is to replicate the Solactive Equileap Global Gender Equality Net Total Return Index. This index is comprised of 150
equally weighted companies around the world that have obtained the best gender equality score according to 19 criteria
established by Equileap, a research organisation specialising in this field. Companies whose business is related to weapons,
gambling, tobacco and those included on the Norwegian Ethics Council list are excluded.

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

The Lyxor ESG Euro High Yield (DR) UCITS ETF is an ETF (exchange traded fund) compliant with the UCITS Directive. lts
objective is to replicate, both upwards and downwards, the Bloomberg Barclays MSCI Euro Corporate High Yield SRI
Sustainable index. This index represents the performance of the euro-denominated high-yield bond market, with maturities of
at least one year. It only includes issuers with an ESG rating of BBB or higher according to MSCI and excludes issuers linked
to certain sectors such as controversial military activities, as well as companies with a "red" score according to MSCl's
controversy score. More information on the index and methodology can be found at www.bloomberg.com.

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

The Lyxor Global High Yield Sustainable Exposure UCITS ETF is an ETF (exchange traded fund) compliant with the UCITS
Directive. Its objective is to replicate, both upwards and downwards, the Bloomberg Barclays MSCI Global Corporate High Yield
SRI Sustainable index. This index represents the performance of the overall high-yield bond market, with maturities of at least
one year. It only includes issuers with an ESG rating of BBB or higher according to MSCI and excludes issuers linked to certain
sectors such as controversial military activities, as well as companies with a "red" score according to MSCI's controversy score.

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

The Lyxor STOXX Europe Select Dividend 30 UCITS ETF is an ETF compliant with the UCITS Directive that seeks to replicate
the performance of the STOXX Europe Select Dividend 30 Net Return EUR benchmark index. The STOXX Europe Select
Dividend 30 Net Return EUR index consists of 30 shares selected by Stoxx in the universe of 600 European shares in the DJ
Stoxx 600 index. The 30 companies selected from those that have seen non-negative growth in dividend per share over five
years are those that offer the highest net dividend rates in their country. The weighting of the various shares in the index is based
on the respective dividend rates. As a result, the index's dividend rate is particularly high. The index methodology is available
at www.stoxx.com.

Lyxor Index Fund - Lyxor Smart Overnight Return

The investment objective of the sub-fund Lyxor Index Fund — Lyxor Smart Overnight Return is to generate a return linked to
money market rates.

The sub-fund Lyxor Index Fund — Lyxor Smart Overnight Return is actively managed within a strict risk and liquidity control
environment.

The index used as benchmark is the ESTER (Euro Short Term Rate) 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.
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Report of the Board of Directors of the Company (continued)

The net asset value of the share IE of the sub-fund Lyxor Index Fund - Lyxor Smart Overnight Return reached EUR 977.991
as of the end of October 31, 2022, posting a negative performance of -0.20% over a one year period. The relevant benchmark
is ESTER compounded rate, which returned -0.36% (in EUR) over the same period. The performance since inception of the
share class IE reached -2.20%.

The net asset value of the share IG of the sub-fund Lyxor Index Fund - Lyxor Smart Overnight Return reached GBP 1 045.2783
as of the end of October 31, 2022, posting a positive performance of +1.05% over a one year period. The relevant benchmark
remains the SONIA compounded rate, which returned +0.91% (in GBP) over the same period. The performance since inception
of the share class |G reached +4.53%.

The net asset value of the share IU of the sub-fund Lyxor Index Fund - Lyxor Smart Overnight Return reached USD 1 094.1202
as of the end of October 31, 2022, posting a positive performance of +1.24% over a one year period. The relevant benchmark
remains the Federal Funds compounded rate, which returned +1.04% (in USD) over the same period. The performance since
inception of the share class IU reached +10.44 %.

The net asset value of the share UCITS ETF C-EUR of the sub-fund Lyxor Index Fund - Lyxor Smart Overnight Return reached
EUR 97.7991 as of October 31, 2022, posting a negative performance of -0.19% over a one year period. The relevant
benchmark remains the EONIA compounded rate, which returned -0.36% (in EUR) over the same period. The performance since
inception of the share class UCITS ETF C-EUR reached -2.19%.

The net asset value of the share UCITS ETF C-GBP of the sub-fund Lyxor Index Fund - Lyxor Smart Overnight Return reached
GBP 1 045.2783 as of October 31, 2022, posting a positive performance of +1.05% over a one year period. The relevant
benchmark remains the SONIA compounded rate, which returned +0.91% (in GBP) over the same period. The performance
since inception of the share class UCITS ETF C-GBP reached +4.51%.

The net asset value of the share UCITS ETF C-USD of the sub-fund Lyxor Index Fund - Lyxor Smart Overnight Return reached
USD 1 094.1202 as of October 31, 2022, posting a positive performance of +1.22% over a one year period. The relevant
benchmark remains the Federal Funds compounded rate, which returned +1.04% (in USD) over the same period. The
performance since inception of the share class UCITS ETF C-USD reached +9.35%.

The net asset value of the share UCITS ETF D-EUR of the sub-fund Lyxor Index Fund - Lyxor Smart Overnight Return reached
EUR 99.4195 as of October 31, 2022, posting a negative performance of -0.21% over a one year period. The relevant
benchmark is ESTR compounded rate, which returned -0.36% (in EUR) over the same period. The performance since inception
of the share class UCITS ETF D-EUR reached -0.74%. Investment techniques over the period.

In order to meet the investment objective, the sub-fund Lyxor Index Fund - Lyxor Smart Overnight Return 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 Overnight Return did not invest in money market
papers over the period.

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

The objective of Lyxor Index Fund - Lyxor Stoxx Europe 600 Real Estate UCITS ETF is to replicate the movements of the
euro-denominated STOXX ® Europe 600 Real Estate (net Return) Index, as closely as possible, both upwards and
downwards. This ETF offers investors exposure to the most important listed European real property securities in a single
transaction. For more information, you may also consult the Fund’s prospectus or KIID.
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Report of the Board of Directors of the Company (continued)

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

The Lyxor FTSE EPRA/NAREIT Global Developed UCITS ETF is an ETF compliant with the UCITS Directive that seeks to
replicate the performance of the FTSE EPRA/NAREIT Developed Index Net TRI USD benchmark index. The FTSE
EPRA/NAREIT Developed Index Net TRI USD index measures the performance of listed companies operating in the real
estate market in developed countries. The index is denominated in US$. The index is calculated by FTSE, which is a trademark
of the London Stock Exchange Plc. "NAREIT®" is a trademark of the National Association of Real Estate Investment Trusts
and "EPRA®" is a trademark of the EPRA, all used under licence by FTSE International Limited (hereinafter "FTSE").

Lyxor Index Fund - Lyxor Stoxx Europe 600 Construction & Materials UCITS ETF

The Lyxor Stoxx Europe 600 Construction & Materials UCITS ETF is an ETF compliant with the UCITS Directive that seeks to
replicate the performance of the STOXX Europe 600 Construction & Materials (Net Return) EUR benchmark index. The STOXX
Europe Supersectors are indices derived from the STOXX 600, which includes the 600 largest capitalisations in Europe in
terms of free float capital. The STOXX Europe Supersectors are comprised of the largest European companies in each of the
18 Supersectors as defined by the ICB (Industry Classification Benchmark) classification. The index methodology is available
at www.stoxx.com.

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

The Lyxor Stoxx Europe 600 Financial Services UCITS ETF is an ETF compliant with the UCITS Directive that seeks to replicate
the performance of the STOXX Europe 600 Financial Services Net Return EUR benchmark index. The STOXX Europe
Supersectors are indices derived from the STOXX 600, which includes the 600 largest capitalisations in Europe in terms of free
float capital. The STOXX Europe Supersectors are comprised of the largest European companies in each of the 18 Supersectors
as defined by the ICB (Industry Classification Benchmark) classification. The index methodology is available at www.stoxx.com.

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

The Lyxor Stoxx Europe 600 Food & Beverage UCITS ETF is an ETF compliant with the UCITS Directive that seeks to replicate
the performance of the STOXX Europe 600 Food & Beverage Net Return EUR benchmark index. The STOXX Europe
Supersectors are indices derived from the STOXX 600, which includes the 600 largest capitalisations in Europe in terms of free
float capital. The STOXX Europe Supersectors are comprised of the largest European companies in each of the 18 Supersectors
as defined by the ICB (Industry Classification Benchmark) classification. The index methodology is available at www.stoxx.com.

Lyxor Index Fund - Lyxor Stoxx Europe 600 Healthcare UCITS ETF

The Lyxor Stoxx Europe 600 Healthcare UCITS ETF is an ETF compliant with the UCITS Directive that seeks to replicate the
performance of the STOXX Europe 600 Health Care Net Return EUR benchmark index. The STOXX Europe Supersectors are
indices derived from the STOXX 600, which includes the 600 largest capitalisations in Europe in terms of free float capital. The
STOXX Europe Supersectors are comprised of the largest European companies in each of the 18 Supersectors as defined by
the ICB (Industry Classification Benchmark) classification. The index methodology is available at www.stoxx.com.

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

The Lyxor Stoxx Europe 600 Industrial Goods & Services UCITS ETF is an ETF compliant with the UCITS Directive that seeks
to replicate the performance of the STOXX Europe 600 Industrial Goods & Services Net Return EUR benchmark index. The
STOXX Europe Supersectors are indices derived from the STOXX 600, which includes the 600 largest capitalisations in Europe
in terms of free float capital. The STOXX Europe Supersectors are comprised of the largest European companies in each of
the 18 Supersectors as defined by the ICB (Industry Classification Benchmark) classification. The index methodology is available
at www.stoxx.com.

Lyxor Index Fund - Lyxor Stoxx Europe 600 Insurance UCITS ETF

The Lyxor Stoxx Europe 600 Insurance UCITS ETF is an ETF compliant with the UCITS Directive that seeks to replicate the
performance of the STOXX Europe 600 Insurance Net Return EUR benchmark index. The STOXX Europe Supersectors are
indices derived from the STOXX 600, which includes the 600 largest capitalisations in Europe in terms of free float capital. The
STOXX Europe Supersectors are comprised of the largest European companies in each of the 18 Supersectors as defined by
the ICB (Industry Classification Benchmark) classification. The index methodology is available at www.stoxx.com.
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Report of the Board of Directors of the Company (continued)

Lyxor Index Fund - Lyxor Stoxx Europe 600 Media UCITS ETF

The Lyxor Stoxx Europe 600 Media UCITS ETF is an ETF compliant with the UCITS Directive that seeks to replicate the
performance of the STOXX Europe 600 Media Net Return EUR benchmark index. The STOXX Europe Supersectors are
indices derived from the STOXX 600, which includes the 600 largest capitalisations in Europe in terms of free float capital. The
STOXX Europe Supersectors are comprised of the largest European companies in each of the 18 Supersectors as defined by
the ICB (Industry Classification Benchmark) classification. The index methodology is available at www.stoxx.com.

Lyxor Index Fund - Lyxor Stoxx Europe 600 Oil & Gas UCITS ETF

The Lyxor Stoxx Europe 600 Oil & Gas UCITS ETF is an ETF compliant with the UCITS Directive that seeks to replicate the
performance of the STOXX Europe 600 Oil & Gas (Net Return) EUR benchmark index. The STOXX Europe Supersectors are
indices derived from the STOXX 600, which includes the 600 largest capitalisations in Europe in terms of free float capital. The
STOXX Europe Supersectors are comprised of the largest European companies in each of the 18 Supersectors as defined by
the ICB (Industry Classification Benchmark) classification. The index methodology is available at www.stoxx.com.

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

The Lyxor Stoxx Europe 600 Personal & Household Goods UCITS ETF is an ETF compliant with the UCITS Directive that seeks
to replicate the performance of the STOXX Europe 600 Personal & Household Goods (Net Return) EUR benchmark index. The
STOXX Europe Supersectors are indices derived from the STOXX 600, which includes the 600 largest capitalisations in Europe
in terms of free float capital. The STOXX Europe Supersectors are comprised of the largest European companies in each of
the 18 Supersectors as defined by the ICB (Industry Classification Benchmark) classification. The index methodology is available
at www.stoxx.com.

Lyxor Index Fund - Lyxor Stoxx Europe 600 Retail UCITS ETF

The Lyxor Stoxx Europe 600 Retail UCITS ETF is an ETF compliant with the UCITS Directive that seeks to replicate the
performance of the STOXX Europe 600 Retail (Net Return) EUR benchmark index. The STOXX Europe Supersectors are
indices derived from the STOXX 600, which includes the 600 largest capitalisations in Europe in terms of free float capital. The
STOXX Europe Supersectors are comprised of the largest European companies in each of the 18 Supersectors as defined by
the ICB (Industry Classification Benchmark) classification. The index methodology is available at www.stoxx.com.

Lyxor Index Fund - Lyxor Stoxx Europe 600 Technology UCITS ETF

The Lyxor Stoxx Europe 600 Technology UCITS ETF is an ETF compliant with the UCITS Directive that seeks to replicate the
performance of the STOXX Europe 600 Technology Net Return EUR benchmark index. The STOXX Europe Supersectors are
indices derived from the STOXX 600, which includes the 600 largest capitalisations in Europe in terms of free float capital. The
STOXX Europe Supersectors are comprised of the largest European companies in each of the 18 Supersectors as defined by
the ICB (Industry Classification Benchmark) classification. The index methodology is available at www.stoxx.com.

Lyxor Index Fund - Lyxor Stoxx Europe 600 Telecommunications UCITS ETF

The Lyxor Stoxx Europe 600 Telecommunications UCITS ETF is an ETF compliant with the UCITS Directive that seeks to
replicate the performance of the STOXX Europe 600 Telecommunications Net Return EUR benchmark index. The STOXX
Europe Supersectors are indices derived from the STOXX 600, which includes the 600 largest capitalisations in Europe in
terms of free float capital. The STOXX Europe Supersectors are comprised of the largest European companies in each of the
18 Supersectors as defined by the ICB (Industry Classification Benchmark) classification. The index methodology is available
at www.stoxx.com.

Lyxor Index Fund - Lyxor Stoxx Europe 600 Travel & Leisure UCITS ETF

The Lyxor Stoxx Europe 600 Travel & Leisure UCITS ETF is an ETF compliant with the UCITS Directive that seeks to replicate
the performance of the STOXX Europe 600 Travel & Leisure (Net Return) EUR benchmark index. The STOXX Europe
Supersectors are indices derived from the STOXX 600, which includes the 600 largest capitalisations in Europe in terms of free
float capital. The STOXX Europe Supersectors are comprised of the largest European companies in each of the 18 Supersectors
as defined by the ICB (Industry Classification Benchmark) classification. The index methodology is available at www.stoxx.com.

Lyxor Index Fund - Lyxor Stoxx Europe 600 Utilities UCITS ETF

The Lyxor Stoxx Europe 600 Utilities UCITS ETF is an ETF compliant with the UCITS Directive that seeks to replicate the
performance of the STOXX Europe 600 Utilities Net Return EUR benchmark index. The STOXX Europe Supersectors are
indices derived from the STOXX 600, which includes the 600 largest capitalisations in Europe in terms of free float capital. The

8
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STOXX Europe Supersectors are comprised of the largest European companies in each of the 18 Supersectors as defined by
the ICB (Industry Classification Benchmark) classification. The index methodology is available at www.stoxx.com.

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

The Lyxor Stoxx Europe 600 Automobiles & Parts UCITS ETF is an ETF compliant with the UCITS Directive that seeks to
replicate the performance of the STOXX Europe 600 Automobiles & Parts (Net Return) EUR benchmark index. The STOXX
Europe Supersectors are indices derived from the STOXX 600, which includes the 600 largest capitalisations in Europe in
terms of free float capital. The STOXX Europe Supersectors are comprised of the largest European companies in each of the
18 Supersectors as defined by the ICB (Industry Classification Benchmark) classification. The index methodology is available
at www.stoxx.com.

Lyxor Index Fund - Lyxor Stoxx Europe 600 Banks UCITS ETF

The Lyxor Stoxx Europe 600 Banks UCITS ETF is an ETF compliant with the UCITS Directive that seeks to replicate the
performance of the STOXX Europe 600 Banks Net Return EUR benchmark index. The STOXX Europe Supersectors are
indices derived from the STOXX 600, which includes the 600 largest capitalisations in Europe in terms of free float capital. The
STOXX Europe Supersectors are comprised of the largest European companies in each of the 18 Supersectors as defined by
the ICB (Industry Classification Benchmark) classification. The index methodology is available at www.stoxx.com.

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

The Lyxor Stoxx Europe 600 Basic Resources UCITS ETF is an ETF compliant with the UCITS Directive that seeks to replicate
the performance of the STOXX Europe 600 Basic Resources Net Return EUR benchmark index. The STOXX Europe
Supersectors are indices derived from the STOXX 600, which includes the 600 largest capitalisations in Europe in terms of free
float capital. The STOXX Europe Supersectors are comprised of the largest European companies in each of the 18 Supersectors
as defined by the ICB (Industry Classification Benchmark) classification. The index methodology is available at www.stoxx.com.

Lyxor Index Fund - Lyxor Stoxx Europe 600 Chemicals UCITS ETF

The Lyxor Stoxx Europe 600 Chemicals UCITS ETF is an ETF compliant with the UCITS Directive that seeks to replicate the
performance of the STOXX Europe 600 Chemicals Net Return EUR benchmark index. The STOXX Europe Supersectors are
indices derived from the STOXX 600, which includes the 600 largest capitalisations in Europe in terms of free float capital. The
STOXX Europe Supersectors are comprised of the largest European companies in each of the 18 Supersectors as defined by
the ICB (Industry Classification Benchmark) classification. The index methodology is available at www.stoxx.com.

Lyxor Index Fund - Lyxor MSCI Robotics & Al ESG Filtered UCITS ETF

The Lyxor MSCI Robotics & Al UCITS ETF is an ETF (exchange traded fund) compliant with the UCITS Directive. Its objective
is to replicate, both upwards and downwards, the MSCI ACWI IMI ROBOTICS & Al ESG FILTERED benchmark index. This
index aims to represent the performance of shares that are expected to generate significant revenues in areas such as
robotics/artificial intelligence, the loT/smart homes, cloud computing, cybersecurity, medical robotics, social media automation
and vehicle automation. A set of relevant keywords and expressions derived from the above activities is used to identify
companies that could benefit from the increased adoption and use of robotics and artificial intelligence-related products and
services.

Lyxor Index Fund - Lyxor MSCI Smart Cities ESG Filtered (DR) UCITS ETF

The Lyxor MSCI Smart Cities ESG Filtered (DR) UCITS ETF is an ETF (exchange traded fund) compliant with the UCITS
Directive. Its objective is to replicate the MSCI ACWI IMI Smart Cities ESG Filtered Net Total Return Index. This index reflects
the performance of companies that are expected to generate significant revenues in areas such as smart connectivity (loT),
smart buildings, smart homes, smart safety and security, smart mobility, smart waste and water management, and energy and
smart grids. The method of selecting shares in the index uses a series of keywords on theme-related products, services and
concepts, built using natural language processing and data analysis techniques. These keywords are used to identify and
target companies based on the percentage of their revenues that can be linked to the smart cities theme. Each year, the
general framework of the index's objectives and the underlying themes associated with them are reviewed with the advisory
input of a thematic industry expert selected by the MSCI. The index applies filters based on MSCI ESG ratings, controversy
scores and certain sectors. The final weightings applied for each share are based on an overall score that takes into account
three main measurements: year-on-year sales growth, return on investment and the percentage of revenue devoted to Research
& Development and Capex.
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Lyxor Index Fund - Lyxor MSCI Digital Economy ESG Filtered (DR) UCITS ETF

The Lyxor MSCI Digital Economy ESG Filtered (DR) UCITS ETF is an ETF (exchange traded fund) compliant with the UCITS
Directive. Its objective is to replicate the MSCI ACWI IMI Digital Economy ESG Filtered Net Total Return Index. The index
reflects the performance of companies that are expected to generate significant revenues in areas such as e-commerce, digital
payments, cybersecurity, social media, cloud computing, robotics and the sharing economy. The method of selecting shares
in the index uses a series of keywords on theme-related products, services and concepts, built using natural language
processing and data analysis techniques. These keywords are used to identify and target companies based on the percentage
of their revenues that can be linked to the digital economy theme. Each year, the general framework of the index's objectives
and the underlying themes associated with them are reviewed with the advisory input of a thematic industry expert selected
by the MSCI. The index applies filters based on MSCI ESG ratings, controversy scores and certain sectors. The final weightings
applied for each share are based on an overall score that takes into account three main measurements: year-on-year sales
growth, return on investment and the percentage of revenue devoted to Research & Development and Capex.

Lyxor Index Fund - Lyxor MSCI Disruptive Technology ESG Filtered (DR) UCITS ETF

The Lyxor MSCI Disruptive Technology ESG Filtered (DR) UCITS ETF is an ETF (exchange traded fund) compliant with the
UCITS Directive. Its objective is to replicate the MSCI ACWI IMI Disruptive Technology ESG Filtered Index. The index reflects
the performance of companies that are expected to generate significant revenues in areas such as 3D printing, the Internet of
Things, cloud computing, financial technology, digital payment, healthcare, robotics, clean energy, smart grids and cybersecurity.
The method of selecting shares in the index uses a series of keywords on theme-related products, services and concepts, built
using natural language processing and data analysis techniques. These keywords are used to identify and target companies
based on the percentage of their revenues that can be linked to the disruptive technology theme. Each year, the general
framework of the index's objectives and the underlying themes associated with them are reviewed with the advisory input of a
thematic industry expert selected by the MSCI. The index applies filters based on MSCI ESG ratings, controversy scores and
certain sectors. The final weightings applied for each share are based on an overall score that takes into account three main
measurements: year-on-year sales growth, return on investment and the percentage of revenue devoted to Research &
Development and Capex.

Lyxor Index Fund - Lyxor MSCI Future Mobility ESG Filtered (DR) UCITS ETF

The Lyxor MSCI Future Mobility ESG Filtered (DR) UCITS ETF is an ETF (exchange traded fund) compliant with the UCITS
Directive. Its objective is to replicate the MSCI ACWI IMI Future Mobility ESG Filtered Net Total Return Index. The index
reflects the performance of companies that are expected to generate significant revenues in areas such as electric vehicles
and their components and materials, autonomous vehicles and related technologies, new passenger and freight transport
methods, electrochemical energy storage technologies, shared mobility, and mining and metal companies involved in battery
manufacturing. The method of selecting shares in the index uses a series of keywords on theme-related products, services and
concepts, built using natural language processing and data analysis techniques. These keywords are used to identify and
target companies based on the percentage of their revenues that can be linked to the mobility of the future theme. Each year,
the general framework of the index's objectives and the underlying themes associated with them are reviewed with the advisory
input of a thematic industry expert selected by the MSCI. The index applies filters based on MSCI ESG ratings, controversy
scores and certain sectors. The final weightings applied for each share are based on an overall score that takes into account
three main measurements: year-on-year sales growth, return on investment and the percentage of revenue devoted to Research
& Development and Capex.

Lyxor Index Fund - Lyxor MSCI Millennials ESG Filtered (DR) UCITS ETF

The Lyxor MSCI Millennials ESG Filtered (DR) UCITS ETF is an ETF (exchange traded fund) compliant with the UCITS
Directive. lts objective is to replicate the MSCI ACWI IMI Millennials ESG Filtered Net Total Return Index. The index reflects
the performance of companies that are expected to generate significant revenues in areas such as social media, entertainment,
healthcare, fitness, fashion, food, travel, leisure, housing and household goods, and financial services. The method of selecting
shares in the index uses a series of keywords on theme-related products, services and concepts, built using natural language
processing and data analysis techniques. These keywords are used to identify and target companies based on the percentage
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of their revenues that can be linked to the generation Y theme. Each year, the general framework of the index's objectives and
the underlying themes associated with them are reviewed with the advisory input of a thematic industry expert selected by the
MSCI. The index applies filters based on MSCI ESG ratings, controversy scores and certain sectors. The final weightings
applied for each share are based on an overall score that takes into account three main measurements: year-on-year sales
growth, return on investment and the percentage of revenue devoted to Research & Development and Capex.

Lyxor Index Fund - Lyxor MSCI World Catholic Principles ESG (DR) UCITS ETF

The Lyxor MSCI World Catholic Principles ESG (DR) UCITS ETF is an ETF (exchange traded fund) compliant with the UCITS
Directive. Its objective is to replicate the MSCI World Select Catholic Principles ESG Universal and Environment Net USD
benchmark index. The index is designed to represent the performance of a strategy that aims to select companies that have
a low carbon footprint and a higher environmental, social and governance (ESG) performance than their sector. Companies
involved in controversial activities such as weapons, gambling or adult entertainment are excluded. The index also excludes
companies involved in abortion and contraception, stem cell research and animal experimentation.

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

The Lyxor iBoxx $ Liquid Emerging Markets Sovereigns UCITS ETF is an ETF compliant with the UCITS Directive that seeks
to replicate the performance of the Markit iBoxx USD Liquid Emerging Markets Sovereigns Mid Price TCA TRI benchmark
index. The Markit iBoxx USD Liquid Emerging Markets Sovereigns Mid Price TCA TRI index includes some of the most liquid
bonds in the Markit iBoxx $§ Emerging Markets Sovereigns index. It contains bonds denominated in USD and issued by sovereign
states of low or middle income countries as defined by the World Bank. The index is based on transparent and objective
construction rules, according to the usual specifications of iBoxx family indices.

Luxembourg, February 22, 2023
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REPORT OF THE REVISEUR D’ENTREPRISES AGREE

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, 2022 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, 2022 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 N° 537/2014, the Law of 23
July 2016 and ISAs as adopted for Luxembourg by the CSSF 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 Code of Ethics for Professional Accountants, including International Independence
Standards, issued by the International Ethics Standards Board for 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.
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Existence and valuation of OTC derivative instruments (Index swaps)
Key audit matter description

Twenty-eight sub-funds of Lyxor Index Fund are investing in index swaps. These index swaps are OTC ("Over-the-counter")
derivative instruments. We refer to Note 9 to the financial statements for the description of the OTC derivative instruments
held. The commitment on these investments is significant 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 Depositary 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 swaps are valued on the basis of directly observable market data.

How the matter was addressed in the audit?
Our audit procedures over the existence and valuation of the Company’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 derivative instruments, the reconciliation of holdings 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 including derivatives held directly as well as 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
derivative instruments 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 derivative instruments;

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

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.

Responsibilities of the Board of Directors of the Company 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 the 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.
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In preparing the financial statements, the Board of Directors is responsible for assessing the Company’s 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 either intends to liquidate the Company 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

Our objectives 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 scepticism 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 concem. 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, actions taken to eliminate threats or safeguards applied.

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.
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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,
2022 and the duration of our uninterrupted engagement, including previous renewals and reappointments, is 11 years.

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 Fund in conducting the audit.

For Deloitte Audit, Cabinet de révision agréé

Elisabeth Layer, Réviseur d’entreprises agréé
Partner

Luxembourg, February 22, 2023
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Statement of Net Assets
(expressed in the Sub-Fund’s currency)

Lyxor Index Fund -

Lyxor Index Fund -  Lyxor Index Fund - Lyxor ESG USD
Lyxor Core Stoxx Lyxor Core Euro Corporate Bond (DR)
Europe 600 (DR) Stoxx 50 (DR) UCITS ETF
Notes EUR EUR USD
ASSETS

Securities portfolio at cost 4655001729 278 983 999 186 070 973
Net unrealised profit/ (loss) (70 469 935) 8400 387 (30 550 168)
Securities portfolio at market value 2 4584 531 794 287 384 386 155520 805
Cash at bank 2 36 665 943 1201 666 864 553
Receivable for Fund shares issued - -
Receivable for securities sold - -
Receivable on swaps - -
Dividends receivable, net 2949 120 135 247 76 706
Bank interest receivable - -
Interest receivable on bonds - 1501935
Swaps at market value 28,9 - -
Unrealised appreciation on forward foreign exchange contracts 2.6,8 320738 - 356 984
Unrealised appreciation on financial futures contracts 27,7 39 245 -
Other assets 1151716 160 648 -
4625619 311 288 921 192 158 320 983

LIABILITIES
Bank Overdraft 6740133 - 10 308
Payable for Fund shares redeemed - -
Payable for securities purchased - -
Payable on swaps - -
Management fees payable 3 1121201 68 359 87 416
Taxe d’abonnement payable 4 - -
Swaps at market value 28,9 - -
Unrealised depreciation on forward foreign exchange contracts 2.6,8 420 036 - 23 205
Unrealised depreciation on financial futures contracts 21,7 677 130 - -
Other liabilities 237937 26 093 32322
9196 437 94 452 153 251
TOTAL NET ASSETS 4616 422 874 288 826 740 158 167 732
The accompanying notes form an integral part of these financial statements. 16
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(expressed in the Sub-Fund’s currency)

Lyxor Index Fund -

Lyxor Index Fund -

Lyxor Index Fund -

Lyxor ESG USD Lyxor $ Floating Lyxor MSCI EMU
High Yield (DR) Rate Note Growth (DR)
UCITS ETF UCITS ETF UCITS ETF
Notes UsD usb EUR
ASSETS
Securities portfolio at cost 137 175 330 111 053 087 55186 639
Net unrealised profit/ (loss) (13 788 576) (5983 991) 1782939
Securities portfolio at market value 2 123 386 754 105 069 096 56 969 578
Cash at bank 2 2026 015 324 323 505
Receivable for Fund shares issued
Receivable for securities sold 219735
Receivable on swaps 228779
Dividends receivable, net 225 517 15101
Bank interest receivable
Interest receivable on bonds 1781502 508 054
Swaps at market value 28,9 105 485 750
Unrealised appreciation on forward foreign exchange contracts 26,8 453 122
Unrealised appreciation on financial futures contracts 27,7 360
Other assets 258
127 873 168 211511738 57 308 544
LIABILITIES
Bank Overdraft 91804 322
Payable for Fund shares redeemed
Payable for securities purchased 448 514
Payable on swaps
Management fees payable 3 185198 21858 79927
Taxe d’abonnement payable 4
Swaps at market value 28,9 105 577 033
Unrealised depreciation on forward foreign exchange contracts 26,8 27 457
Unrealised depreciation on financial futures contracts 21,7
Other liabilities 39739 3015
344198 106 047 405 83 264
TOTAL NET ASSETS 127 528 970 105 464 333 57 225 280
The accompanying notes form an integral part of these financial statements. 17
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(expressed in the Sub-Fund’s currency)

Lyxor Index Fund -

Lyxor Index Fund -  Lyxor Index Fund - Lyxor BofAML €
Lyxor MSCI EMU Lyxor MSCI Short Term
Small Cap (DR) EMU Value (DR) High Yield Bond
UCITS ETF UCITS ETF UCITS ETF
Notes EUR EUR EUR
ASSETS
Securities portfolio at cost 210779 710 275 215 459 118 693 245
Net unrealised profit/ (loss) (20 848 774) (17 144 980) (1541018)
Securities portfolio at market value 2 189 930 936 258 070 479 117 152 227
Cash at bank 2 1159 611 1483916 70
Receivable for Fund shares issued 4370 355
Receivable for securities sold 2857425
Receivable on swaps 524170
Dividends receivable, net 61416 105693
Bank interest receivable
Interest receivable on bonds 1327 586
Swaps at market value 28,9 117 076 872
Unrealised appreciation on forward foreign exchange contracts 26,8
Unrealised appreciation on financial futures contracts 21,7 960 11313
Other assets 224 117 324 357
195 747 395 259 995 758 238 938 350
LIABILITIES
Bank Overdraft 240
Payable for Fund shares redeemed
Payable for securities purchased 4 425493 3381595
Payable on swaps
Management fees payable 3 240932 355 664 56 720
Taxe d’abonnement payable 4
Swaps at market value 28,9 118 479 814
Unrealised depreciation on forward foreign exchange contracts 26,8
Unrealised depreciation on financial futures contracts 21,7
Other liabilities 15 465 26 426
4682130 382 090 121 918 129
TOTAL NET ASSETS 191 065 265 259 613 668 117 020 221
The accompanying notes form an integral part of these financial statements. 18
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(expressed in the Sub-Fund’s currency)

Lyxor Index Fund -

Lyxor Global
Lyxor Index Fund -  Lyxor Index Fund - High Yield
Lyxor Global Gender Lyxor ESG Euro Sustainable
Equality (DR) High Yield (DR) Exposure
UCITS ETF UCITS ETF UCITS ETF
Notes usD EUR usb
ASSETS
Securities portfolio at cost 57 984 657 149 711 132 29672 510
Net unrealised profit/ (loss) (6 409 181) (16 793 117) (2478 699)
Securities portfolio at market value 2 51575476 132918 015 27193 811
Cash at bank 2 632 846 882 942 33
Receivable for Fund shares issued 3037558
Receivable for securities sold
Receivable on swaps 229 255
Dividends receivable, net 52910 47 229
Bank interest receivable
Interest receivable on bonds 2135184 241031
Swaps at market value 28,9 27 052 706
Unrealised appreciation on forward foreign exchange contracts 26,8
Unrealised appreciation on financial futures contracts 21,7 13198
Other assets
52 274 430 139 020 928 54 716 836
LIABILITIES
Bank Overdraft 35264
Payable for Fund shares redeemed
Payable for securities purchased 3074 600 229 255
Payable on swaps
Management fees payable 3 34 347 125 607 32345
Taxe d’abonnement payable 4
Swaps at market value 28,9 27 434 842
Unrealised depreciation on forward foreign exchange contracts 2.6,8
Unrealised depreciation on financial futures contracts 21,7
Other liabilities 3968 6672
73 579 3206 879 27 696 442
TOTAL NET ASSETS 52 200 851 135 814 049 27 020 394
The accompanying notes form an integral part of these financial statements. 19



Lyxor Index Fund
OcToBER 31, 2022

Statement of Net Assets (continued)

(expressed in the Sub-Fund’s currency)

Lyxor Index Fund -
Lyxor Stoxx Europe

Lyxor Index Fund -

Lyxor Index Fund -
Lyxor Stoxx Europe

Select Dividend 30 Lyxor Smart 600 Real Estate
UCITS ETF Overnight Return UCITS ETF
Notes EUR EUR EUR
ASSETS
Securities portfolio at cost 150 908 743 1994 788 882 27 679 657
Net unrealised profit/ (loss) (6 821 605) 37 163 222 (1971738)
Securities portfolio at market value 2 144 087 138 2031952 104 25707 919
Cash at bank 2 34 429 44 4303
Receivable for Fund shares issued
Receivable for securities sold 19 502 696 327 334
Receivable on swaps
Dividends receivable, net
Bank interest receivable
Interest receivable on bonds
Swaps at market value 28,9 145 052 378 1981661938 25944 375
Unrealised appreciation on forward foreign exchange contracts 26,8
Unrealised appreciation on financial futures contracts 27,7
Other assets
289 173 945 4033116 782 51983 931
LIABILITIES
Bank Overdraft 62 19 502 698
Payable for Fund shares redeemed
Payable for securities purchased
Payable on swaps 327 334
Management fees payable 3 70 636 872070 12734
Taxe d’abonnement payable 4 22653
Swaps at market value 28,9 144 087 138 2031952104 25707 919
Unrealised depreciation on forward foreign exchange contracts 26,8
Unrealised depreciation on financial futures contracts 21,7
Other liabilities 6424
144 164 260 2 052 349 525 26 047 987
TOTAL NET ASSETS 145 009 685 1980 767 257 25 935 944
The accompanying notes form an integral part of these financial statements. 20



Lyxor Index Fund
OcToBER 31, 2022

Statement of Net Assets (continued)

(expressed in the Sub-Fund’s currency)

Lyxor Index Fund -

Lyxor Index Fund -

Lyxor Index Fund -

Lyxor FTSE Lyxor Stoxx Europe Lyxor Stoxx Europe
EPRA/NAREIT 600 Construction & 600 Financial
Global Developed Materials Services
UCITS ETF UCITS ETF UCITS ETF
Notes EUR EUR EUR
ASSETS
Securities portfolio at cost 150 217 834 31751617 25 280 757
Net unrealised profit/ (loss) (6 794 801) (3239 468) (159 250)
Securities portfolio at market value 2 143 423 033 28512149 25121507
Cash at bank 2 765 34 495 13181
Receivable for Fund shares issued
Receivable for securities sold 424 976 752152
Receivable on swaps 245608
Dividends receivable, net
Bank interest receivable 22
Interest receivable on bonds
Swaps at market value 28,9 144 321 870 28 486 114 24 869 195
Unrealised appreciation on forward foreign exchange contracts 26,8
Unrealised appreciation on financial futures contracts 27,7
Other assets
288 170 666 58 030 518 50 003 883
LIABILITIES
Bank Overdraft 1667 95
Payable for Fund shares redeemed
Payable for securities purchased 997 738
Payable on swaps 424 976
Management fees payable 3 293 895 33107 13225
Taxe d’abonnement payable 4
Swaps at market value 28,9 143423 033 28512 149 25121507
Unrealised depreciation on forward foreign exchange contracts 26,8
Unrealised depreciation on financial futures contracts 21,7
Other liabilities 2005 883
144 141 904 29 546 666 25135710
TOTAL NET ASSETS 144 028 762 28 483 852 24 868 173
The accompanying notes form an integral part of these financial statements. 21



Lyxor Index Fund
OcToBER 31, 2022

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

Lyxor Index Fund -
Lyxor Stoxx Europe

Lyxor Index Fund -
Lyxor Stoxx Europe

Lyxor Index Fund -
Lyxor Stoxx Europe
600 Industrial

600 Food & Beverage 600 Healthcare ~ Goods & Services
UCITS ETF UCITS ETF UCITS ETF
Notes EUR EUR EUR
ASSETS
Securities portfolio at cost 194 649 566 734 125127 49623918
Net unrealised profit/ (loss) 1358 742 (52 038 069) 465 159
Securities portfolio at market value 2 196 008 308 682 087 058 50 089 077
Cash at bank 2 287193 5259
Receivable for Fund shares issued
Receivable for securities sold 3725320 6633 165 1652 786
Receivable on swaps 56 305 17 488 279 1650 764
Dividends receivable, net 17 551
Bank interest receivable
Interest receivable on bonds
Swaps at market value 28,9 197 651 082 685 926 532 49 653 354
Unrealised appreciation on forward foreign exchange contracts 26,8
Unrealised appreciation on financial futures contracts 27,7
Other assets 37831
397 441 015 1392 477 609 103 051 240
LIABILITIES
Bank Overdraft 99 609
Payable for Fund shares redeemed
Payable for securities purchased 2653 363 17 487 979 1650 764
Payable on swaps 1128 261 6633 165 1652 786
Management fees payable 3 99 887 337478 22780
Taxe d’abonnement payable 4
Swaps at market value 28,9 196 008 308 682 087 058 50 089 077
Unrealised depreciation on forward foreign exchange contracts 26,8
Unrealised depreciation on financial futures contracts 21,7
Other liabilities 30294
199 889 918 706 576 583 53 415 407
TOTAL NET ASSETS 197 551 097 685 901 026 49 635 833
The accompanying notes form an integral part of these financial statements. 22



Lyxor Index Fund
OcToBER 31, 2022

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

Lyxor Index Fund -
Lyxor Stoxx Europe

Lyxor Index Fund -

Lyxor Index Fund -

Lyxor Stoxx Europe Lyxor Stoxx Europe

600 Insurance 600 Media 600 Oil & Gas
UCITS ETF UCITS ETF UCITS ETF
Notes EUR EUR EUR
ASSETS
Securities portfolio at cost 69 394 035 14001 425 487 103 929
Net unrealised profit/ (loss) (767 764) 376 282 7873674
Securities portfolio at market value 2 68 626 271 14 377 707 494 977 603
Cash at bank 2 5220 3158 9710
Receivable for Fund shares issued 1337 040
Receivable for securities sold 184 601 6845188
Receivable on swaps 1098 561
Dividends receivable, net
Bank interest receivable
Interest receivable on bonds
Swaps at market value 28,9 68 501 634 14619 701 497 049 142
Unrealised appreciation on forward foreign exchange contracts 26,8
Unrealised appreciation on financial futures contracts 27,7
Other assets
137 317 726 31436 167 998 881 643
LIABILITIES
Bank Overdraft 120 125
Payable for Fund shares redeemed
Payable for securities purchased 1098 561 4780 984
Payable on swaps 184 601 1337 040 2064 204
Management fees payable 3 43172 4072 246 947
Taxe d’abonnement payable 4
Swaps at market value 28,9 68 626 271 14 377 707 494 977 603
Unrealised depreciation on forward foreign exchange contracts 26,8
Unrealised depreciation on financial futures contracts 21,7
Other liabilities 396
68 854 044 16 817 896 502 069 863
TOTAL NET ASSETS 68 463 682 14 618 271 496 811 780
The accompanying notes form an integral part of these financial statements. 23



Lyxor Index Fund
OcToBER 31, 2022

Statement of Net Assets (continued)

(expressed in the Sub-Fund’s currency)

Lyxor Index Fund -
Lyxor Stoxx Europe
600 Personal &

Lyxor Index Fund -

Lyxor Index Fund -

Lyxor Stoxx Europe Lyxor Stoxx Europe

Household Goods 600 Retail 600 Technology
UCITS ETF UCITS ETF UCITS ETF
Notes EUR EUR EUR
ASSETS
Securities portfolio at cost 37 965 856 17 586 904 112 539 360
Net unrealised profit/ (loss) 537 948 (346 696) (682 288)
Securities portfolio at market value 2 38 503 804 17 240 208 111 857 072
Cash at bank 2 4553 1876 11914
Receivable for Fund shares issued
Receivable for securities sold 241807 680 073 719742
Receivable on swaps 179 810
Dividends receivable, net
Bank interest receivable
Interest receivable on bonds
Swaps at market value 28,9 38 466 282 17 114 001 111324 703
Unrealised appreciation on forward foreign exchange contracts 26,8
Unrealised appreciation on financial futures contracts 27,7
Other assets
77 216 446 35215 968 223913 431
LIABILITIES
Bank Overdraft 20 285
Payable for Fund shares redeemed
Payable for securities purchased 377 308
Payable on swaps 241807 482 575 719742
Management fees payable 3 18 817 7553 51571
Taxe d’abonnement payable 4
Swaps at market value 28,9 38 503 804 17 240 208 111 857 072
Unrealised depreciation on forward foreign exchange contracts 26,8
Unrealised depreciation on financial futures contracts 21,7
Other liabilities
38764 428 18 107 664 112 628 670
TOTAL NET ASSETS 38 452 018 17 108 304 111 284 761
The accompanying notes form an integral part of these financial statements. 24



Lyxor Index Fund
OcToBER 31, 2022

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

Lyxor Index Fund -

Lyxor Index Fund -

Lyxor Index Fund -

Lyxor Stoxx Lyxor Stoxx Lyxor Stoxx
Europe 600 Europe 600 Europe 600
Telecommunications Travel & Leisure Utilities
UCITS ETF UCITS ETF UCITS ETF
Notes EUR EUR EUR
ASSETS
Securities portfolio at cost 49 596 523 125022 047 46 813 401
Net unrealised profit/ (loss) 1218 095 (5187 287) (268 355)
Securities portfolio at market value 2 50814 618 119 834 760 46 545 046
Cash at bank 2 272 66 770 10 601
Receivable for Fund shares issued
Receivable for securities sold 930 202 120 109
Receivable on swaps 1000 268 12
Dividends receivable, net
Bank interest receivable
Interest receivable on bonds
Swaps at market value 28,9 51050 843 120 843 054 46 601 796
Unrealised appreciation on forward foreign exchange contracts 26,8
Unrealised appreciation on financial futures contracts 27,7
Other assets
102 866 001 241 674798 93 277 552
LIABILITIES
Bank Overdraft 53 6 864
Payable for Fund shares redeemed
Payable for securities purchased 1000 268
Payable on swaps 930 202 120 109
Management fees payable 3 24 679 56 869 23414
Taxe d’abonnement payable 4
Swaps at market value 28,9 50814 618 119 834 760 46 545 046
Unrealised depreciation on forward foreign exchange contracts 2.6,8
Unrealised depreciation on financial futures contracts 21,7
Other liabilities 6 646
51 839 618 120 835 341 46 688 569
TOTAL NET ASSETS 51026 383 120 839 457 46 588 983
The accompanying notes form an integral part of these financial statements. 25



Lyxor Index Fund
OcToBER 31, 2022

Statement of Net Assets (continued)

(expressed in the Sub-Fund’s currency)

Lyxor Index Fund -
Lyxor Stoxx Europe
600 Automobiles &

Lyxor Index Fund -

Lyxor Index Fund -

Lyxor Stoxx Europe Lyxor Stoxx Europe

Parts 600 Banks 600 Basic Resources
UCITS ETF UCITS ETF UCITS ETF
Notes EUR EUR EUR
ASSETS
Securities portfolio at cost 60 941917 920 629 673 539829 109
Net unrealised profit/ (loss) (2 852 980) 64 705 870 12738 384
Securities portfolio at market value 2 58 088 937 985 335 543 552 567 493
Cash at bank 2 752 69 065 22 667
Receivable for Fund shares issued
Receivable for securities sold 2409 854 64 202 492 28 376 838
Receivable on swaps 1220 657 2932492
Dividends receivable, net
Bank interest receivable
Interest receivable on bonds
Swaps at market value 28,9 58 122 240 992 324 110 552 260 313
Unrealised appreciation on forward foreign exchange contracts 26,8
Unrealised appreciation on financial futures contracts 27,7
Other assets
119 842 440 2 044 863 702 1133 227 311
LIABILITIES
Bank Overdraft
Payable for Fund shares redeemed
Payable for securities purchased 2105 271 52 658 747 13 186 541
Payable on swaps 1525239 14 476 236 15190 296
Management fees payable 3 29623 453 899 280 756
Taxe d’abonnement payable 4
Swaps at market value 28,9 58 088 937 985 335 543 552 567 493
Unrealised depreciation on forward foreign exchange contracts 26,8
Unrealised depreciation on financial futures contracts 21,7
Other liabilities
61749 070 1052 924 425 581 225 086
TOTAL NET ASSETS 58 093 370 991 939 277 552 002 225
The accompanying notes form an integral part of these financial statements. 26



Lyxor Index Fund
OcToBER 31, 2022

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

Lyxor Index Fund -

Lyxor Index Fund -

Lyxor Stoxx Europe Lyxor MSCI Robotics

600 Chemicals

& Al ESG Filtered

Lyxor Index Fund -
Lyxor MSCI Smart
Cities ESG Filtered

UCITS ETF UCITS ETF (DR) UCITS ETF
Notes EUR usb usb
ASSETS
Securities portfolio at cost 29134 610 262 026 775 67 887 664
Net unrealised profit/ (loss) (1208 895) (10783 179) (9 365 411)
Securities portfolio at market value 2 27925715 251243 596 58 522 253
Cash at bank 2 842 9 223 500
Receivable for Fund shares issued
Receivable for securities sold 323 880 52162
Receivable on swaps 433 936
Dividends receivable, net 77485
Bank interest receivable
Interest receivable on bonds
Swaps at market value 2.8,9 27 857 291 250769 474
Unrealised appreciation on forward foreign exchange contracts 26,8
Unrealised appreciation on financial futures contracts 27,7
Other assets
56 541 664 502 065 241 58 823 238
LIABILITIES
Bank Overdraft 186 9900
Payable for Fund shares redeemed
Payable for securities purchased 433 936
Payable on swaps 323 880 52162
Management fees payable 3 14 227 165 508 94132
Taxe d’abonnement payable 4
Swaps at market value 28,9 27925715 251 243 596
Unrealised depreciation on forward foreign exchange contracts 2.6,8
Unrealised depreciation on financial futures contracts 27,7 4195
Other liabilities 9242
28 697 758 251 461 452 117 469
TOTAL NET ASSETS 27 843 906 250 603 789 58 705 769
The accompanying notes form an integral part of these financial statements. 27



Lyxor Index Fund
OcToBER 31, 2022

Statement of Net Assets (continued)

(expressed in the Sub-Fund’s currency)

Lyxor Index Fund -

Lyxor Index Fund - Lyxor MSCI  Lyxor Index Fund -
Lyxor MSCI Digital Disruptive Lyxor MSCI
Economy ESG Technology ESG Future Mobility
Filtered (DR) Filtered (DR)  ESG Filtered (DR)
UCITS ETF UCITS ETF UCITS ETF
Notes usD usb usb
ASSETS
Securities portfolio at cost 147 027 254 203 348 420 348 048 608
Net unrealised profit/ (loss) (35 158 940) (34 139 702) (72 190 630)
Securities portfolio at market value 2 111 868 314 169208 718 275857978
Cash at bank 2 1092 976 2240778 700 005
Receivable for Fund shares issued
Receivable for securities sold 16 848
Receivable on swaps
Dividends receivable, net 34 247 51738 235 266
Bank interest receivable
Interest receivable on bonds
Swaps at market value 28,9
Unrealised appreciation on forward foreign exchange contracts 26,8
Unrealised appreciation on financial futures contracts 21,7 58 028 9173
Other assets
112 995 537 171 559 262 276 819 270
LIABILITIES
Bank Overdraft 107 908 50 460 14 344
Payable for Fund shares redeemed
Payable for securities purchased
Payable on swaps
Management fees payable 3 182 559 276 712 467 324
Taxe d’abonnement payable 4
Swaps at market value 28,9
Unrealised depreciation on forward foreign exchange contracts 26,8
Unrealised depreciation on financial futures contracts 27,7 30 227
Other liabilities 15375 23139 40210
336 069 350 311 521 878
TOTAL NET ASSETS 112 659 468 171 208 951 276 297 392
The accompanying notes form an integral part of these financial statements. 28



Lyxor Index Fund
OcToBER 31, 2022

Statement of Net Assets (continued)

(expressed in the Sub-Fund’s currency)

Lyxor Index Fund -

Lyxor Index Fund -

Lyxor Index Fund -

Lyxor MSCI Lyxor MSCI Lyxor iBoxx $ Liquid
Millennials ESG World Catholic ~ Emerging Markets
Filtered (DR) Principles ESG (DR) Sovereigns
UCITS ETF UCITS ETF UCITS ETF
Notes usD usb usb
ASSETS
Securities portfolio at cost 64 003 545 143 883 154 145784 897
Net unrealised profit/ (loss) (16 950 3395) (22 242 251) (5988 919)
Securities portfolio at market value 2 47053 210 121 640 903 139795978
Cash at bank 2 977 829 1114077 340
Receivable for Fund shares issued
Receivable for securities sold 9 13630 159
Receivable on swaps 12 115 392
Dividends receivable, net 17 521 152 457
Bank interest receivable
Interest receivable on bonds 1190 763
Swaps at market value 28,9 141960 127
Unrealised appreciation on forward foreign exchange contracts 26,8
Unrealised appreciation on financial futures contracts 21,7 25022
Other assets
48 073 582 122 907 446 308 692 759
LIABILITIES
Bank Overdraft 103 079 119 571 2196 672
Payable for Fund shares redeemed 12 115 392
Payable for securities purchased 984
Payable on swaps 11447771
Management fees payable 3 76 735 128 263 88 858
Taxe d’abonnement payable 4
Swaps at market value 28,9 140 986 741
Unrealised depreciation on forward foreign exchange contracts 26,8
Unrealised depreciation on financial futures contracts 21,7 13 049
Other liabilities 6 367 4113
186 181 264 996 166 836 418
TOTAL NET ASSETS 47 887 401 122 642 450 141 856 341
The accompanying notes form an integral part of these financial statements. 29



Lyxor Index Fund
OcToBER 31, 2022

Statement of Net Assets (continued)

(expressed in the Sub-Fund’s currency)

Combined
Notes usD
ASSETS

Securities portfolio at cost 13 381 830 400
Net unrealised profit/ (loss) (337 701 485)
Securities portfolio at market value 2 13044 128 915
Cash at bank 2 51685 157
Receivable for Fund shares issued 8643 074
Receivable for securities sold 153 187 944
Receivable on swaps 39091708
Dividends receivable, net 3944198
Bank interest receivable 22
Interest receivable on bonds 8917910
Swaps at market value 28,9 6452 184 404
Unrealised appreciation on forward foreign exchange contracts 26,8 1127107
Unrealised appreciation on financial futures contracts 27,7 156 695
Other assets 1876 808
19 764 943 942

LIABILITIES
Bank Overdraft 28 687 036
Payable for Fund shares redeemed 12 115 392
Payable for securities purchased 108 718 403
Payable on swaps 58 705 953
Management fees payable 3 6842129
Taxe d’abonnement payable 4 22 389
Swaps at market value 28,9 6487 130 398
Unrealised depreciation on forward foreign exchange contracts 26,8 465 805
Unrealised depreciation on financial futures contracts 21,7 716 712
Other liabilities 532 511
6703 936 728

TOTAL NET ASSETS

13 061 007 214

The accompanying notes form an integral part of these financial statements.
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Lyxor Index Fund
OcToBER 31, 2022

Statement of Operations and Changes in Net Assets

(expressed in the Sub-Fund’s currency)

Lyxor Index Fund -
Lyxor Core Stoxx

Lyxor Index Fund -

Lyxor Index Fund -
Lyxor ESG USD

Lyxor Core Euro Corporate Bond (DR)

Europe 600 (DR) Stoxx 50 (DR) UCITS ETF
Notes EUR EUR USD
Net assets at the beginning of the year 3 254 488 663 314751 723 132 881 877
INCOME
Dividends, net 2 132 367 718 9623 354 21614
Interest on Bonds, net 2 - - 5295 097
Bank interest 21897 671 31444
Other income 2 9540 797 170 136 23032
141930 412 9794161 5371187
EXPENSES
Management fees 3 3115068 214719 239 952
Taxe d’abonnement 6 - 577 -
Interest and bank charges 249 492 7423 38 755
Transaction costs 2 10 056 762 199 859 32 266
Other expenses 2 356 292 4958 20 065
13777 614 427 536 331038
Net investment income/ (loss) 128 152 798 9 366 625 5040 149
Net realised gains/ (losses) on
- securities sold 2 (17 998 886) 2352711 (7618 484)
- currencies 2 233222 8627 776 879
- forward foreign exchange contracts 2,8 (836 699) - (9731 159)
- financial futures contracts 2,7 (2377 730) (285 403) -
- swaps 2,9 - -
(20 980 093) 2075935 (16 572 764)
Net realised result for the year 107 172 705 11 442 560 (11 532 615)
Change in net unrealised profit/ (loss) on
- securities (613 444 258) (54 266 321) (28 000 844)
- forward foreign exchange contracts 2,8 403 434 - 392639
- financial futures contracts 2,7 (676 860) 21510
- swaps 2,9 - -
(613 717 684) (54 244 811) (27 608 205)
Result of operations (506 544 979) (42 802 251) (39 140 820)
Movements in capital
Subscriptions 2320 893 623 101 324 394 160 009 223
Redemptions (449 823 917) (78 532 703) (90 624 111)
1871 069 706 22791 691 69 385 112
Dividend paid 11 (2590 516) (5914 423) (4 958 437)
Exchange differences on the net assets at October 31, 2021 - - -
Net assets at the end of the year 4616 422 874 288 826 740 158 167 732
The accompanying notes form an integral part of these financial statements. 31



Lyxor Index Fund
OcToBER 31, 2022

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

Lyxor Index Fund -  Lyxor Index Fund -  Lyxor Index Fund -
Lyxor ESG USD High Lyxor $ Floating Lyxor MSCI EMU

Yield (DR) Rate Note Growth (DR)
UCITS ETF UCITS ETF UCITS ETF
Notes usD usD EUR
Net assets at the beginning of the year 208 227 881 122 127 026 66 586 509
INCOME
Dividends, net 2 60 997 - 843099
Interest on Bonds, net 2 8704 517 1658 299 -
Bank interest 19 505 4453 -
Other income 2 24 503 - 36 153
8 809 522 1662 752 879 252
EXPENSES
Management fees 3 444 800 146 484 240 124
Taxe d’abonnement 6 - - -
Interest and bank charges 32916 4171 1043
Transaction costs 2 39322 810 53128
Other expenses 2 52 650 - 3753
569 688 151 465 298 048
Net investment income/ (loss) 8 239 834 1511 287 581 204
Net realised gains/ (losses) on
- securities sold 2 (19 487 697) (17 939 461) 430 457
- currencies 2 1153418 40 540
- forward foreign exchange contracts 2,8 (13 044 180) - -
- financial futures contracts 2,7 - - (31 345)
- swaps 2,9 - 12116 199
(31 378 459) (5 823 222) 399 652
Net realised result for the year (23 138 625) (4 311 935) 980 856
Change in net unrealised profit/ (loss) on
- securities (12139 175) (4015434) (15 150 500)
- forward foreign exchange contracts 2,8 425 665 - -
- financial futures contracts 2,7 - - (1140)
- swaps 2,9 - (11 967)
(11713 510 (4 027 401) (15 151 640)
Result of operations (34 852 135) (8 339 336) (14 170 784)
Movements in capital
Subscriptions 271669 310 50 891 682 17 812 299
Redemptions (309 323 953) (57 522 978) (12 326 770)
(37 654 643) (6 631 296) 5485 529
Dividend paid 11 (8192 133) (1692 061) (675 974)
Exchange differences on the net assets at October 31, 2021 - - -
Net assets at the end of the year 127 528 970 105 464 333 57 225 280

The accompanying notes form an integral part of these financial statements. 32



Lyxor Index Fund
OcToBER 31, 2022

Statement of Operations and Changes in Net Assets (continued)

(expressed in the Sub-Fund’s currency)

Lyxor Index Fund -

Lyxor Index Fund - Lyxor Index Fund - Lyxor BofAML €
Lyxor MSCI EMU Lyxor MSCI Short Term
Small Cap (DR) EMU Value (DR) High Yield Bond
UCITS ETF UCITS ETF UCITS ETF
Notes EUR EUR EUR
Net assets at the beginning of the year 259 889 247 380 549 339 154 595 080
INCOME
Dividends, net 2 5648 313 14 469 476 -
Interest on Bonds, net 2 - - 2704 517
Bank interest 3251 1068 959
Other income 2 90 434 372 894
5741998 14 843 438 2705476
EXPENSES
Management fees 3 825697 1376 072 390 202
Taxe d’abonnement 6 - - -
Interest and bank charges 6033 7929 896
Transaction costs 2 130 814 381433 384
Other expenses 2 26734 81088 1641
989 278 1846 522 393 123
Net investment income/ (loss) 4752720 12996 916 2 312 353
Net realised gains/ (losses) on
- securities sold 2 14 396 706 (1010 628) (13048 242)
- currencies 2 (3 557) 6 304 -
- forward foreign exchange contracts 2,8 - -
- financial futures contracts 2,7 (62 328) (247 403) -
- swaps 2,9 - - 4 740 666
14 330 821 (1251 727) (8 307 576)
Net realised result for the year 19 083 541 11 745 189 (5995 223)
Change in net unrealised profit/ (loss) on
- securities (65 240 578) (57 039 881) (1235992)
- forward foreign exchange contracts 2,8 - - -
- financial futures contracts 2,7 (1935) (1963) -
- swaps 2,9 - - (1275 875)
(65 242 513) (57 041 844) (2511 867)
Result of operations (46 158 972) (45 296 655) (8 507 090)
Movements in capital
Subscriptions 47 311 330 158 106 279 96 001 274
Redemptions (64 518 144) (218 977 917) (121 447 645)
(17 206 814) (60 871 638) (25 446 371)
Dividend paid 11 (5458 196) (14 767 378) (3621 398)
Exchange differences on the net assets at October 31, 2021 - - -
Net assets at the end of the year 191 065 265 259 613 668 117 020 221

The accompanying notes form an integral part of these financial statements. 33



Lyxor Index Fund
OcToBER 31, 2022

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

Lyxor Global
Lyxor Index Fund -  Lyxor Index Fund - High Yield
Lyxor Global Gender Lyxor ESG Euro High Sustainable
Equality (DR) Yield (DR) Exposure
UCITS ETF UCITS ETF UCITS ETF
Notes usb EUR usD
Net assets at the beginning of the year 64 380 940 176 209 670 40 994 821
INCOME
Dividends, net 2 1541 944 12 594 1472
Interest on Bonds, net 2 - 5699 219 701150
Bank interest 1369 1381 18
Other income 2 14 831 1402 471
1558 144 5714 596 703 111
EXPENSES
Management fees 3 112 470 425 647 95530
Taxe d’abonnement 6 - - -
Interest and bank charges 3520 6595 313
Transaction costs 2 35049 4 866 -
Other expenses 2 4 568 4855 2521
155 607 441963 98 364
Net investment income/ (loss) 1402 537 5272633 604 747
Net realised gains/ (losses) on
- securities sold 2 (2108 880) (15 502 467) (5 545 210)
- currencies 2 (29 614) - -
- forward foreign exchange contracts 2,8 (308) -
- financial futures contracts 2,7 (133 447) - -
- swaps 2,9 - - (1858 686)
(2272 249) (15 502 467) (7 403 896)
Net realised result for the year (869 712) (10 229 834) (6 799 149)
Change in net unrealised profit/ (loss) on
- securities (12 098 759) (15492 002) (2041 826)
- forward foreign exchange contracts 2,8 - - -
- financial futures contracts 2,7 13 388 - -
- swaps 2,9 - - (296 120)
(12 085 371) (15 492 002) (2 337 946)
Result of operations (12 955 083) (25 721 836) (9 137 095)
Movements in capital
Subscriptions 7919903 164 822 234 25648 052
Redemptions (7 144 909) (174 403 592) (30 485 384)
774 994 (9 581 358) (4 837 332)
Dividend paid 11 - (5092 427) -
Exchange differences on the net assets at October 31, 2021 - -
Net assets at the end of the year 52 200 851 135 814 049 27 020 394
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Statement of Operations and Changes in Net Assets (continued)

(expressed in the Sub-Fund’s currency)

Lyxor Index Fund -
Lyxor Stoxx Europe

Lyxor Index Fund -

Lyxor Index Fund -
Lyxor Stoxx Europe

Select Dividend 30 Lyxor Smart 600 Real Estate
UCITS ETF Overnight Return UCITS ETF
Notes EUR EUR EUR
Net assets at the beginning of the year 160 059 509 1263 715 241 35 243 065
INCOME
Dividends, net 2 361 31766 878
Interest on Bonds, net 2 - - -
Bank interest 5373 91 4241
Other income 2 12 020 - 86
17 754 31766 969 4327
EXPENSES
Management fees 3 474 426 183 357 94 487
Taxe d’abonnement 6 - 23696 -
Interest and bank charges 8364 - 24
Transaction costs 2 - - -
Other expenses 2 20 097 837 292
502 887 1044 345 94 511
Net investment income/ (loss) (485 133) 30 722 624 (90 184)
Net realised gains/ (losses) on
- securities sold 2 (29 312 351) 26 816 940 (5420 278)
- currencies 2 1M 407 371 (86)
- forward foreign exchange contracts 2,8 - - -
- financial futures contracts 2,7 - - -
- swaps 2,9 15990 743 134 771 640 (5659 850)
(13 321 497) 161 995 951 (11 080 214)
Net realised result for the year (13 806 630) 192 718 575 (11 170 398)
Change in net unrealised profit/ (loss) on
- securities (6522 418) (93 701 790) (3 111 645)
- forward foreign exchange contracts 2,8 - - -
- financial futures contracts 2,7 - - -
- swaps 2,9 1333 862 (30 055 459) 388490
(5 188 556) (123 757 249) (2 723 155)
Result of operations (18 995 186) 68 961 326 (13 893 553)
Movements in capital
Subscriptions 23 854 569 4 600 693 957 10 005 072
Redemptions (8019931) (3952 603 267) (4 388 532)
15834 638 648 090 690 5616 540
Dividend paid 11 (11 889 276) - (1030 108)
Exchange differences on the net assets at October 31, 2021 - - -
Net assets at the end of the year 145009 685 1980 767 257 25935 944
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Statement of Operations and Changes in Net Assets (continued)
(expressed in the Sub-Fund’s currency)

Lyxor Index Fund -  Lyxor Index Fund -  Lyxor Index Fund -
Lyxor FTSE Lyxor Stoxx Europe Lyxor Stoxx Europe

EPRA/NAREIT Global 600 Construction & 600 Financial
Developed Materials Services
UCITS ETF UCITS ETF UCITS ETF
Notes EUR EUR EUR
Net assets at the beginning of the year 166 721 910 57 640 977 38 571 451
INCOME
Dividends, net 2 512102 -
Interest on Bonds, net 2 - - -
Bank interest 1510 7740 4741
Other income 2 - 12930 9350
513 612 20 670 14 091
EXPENSES
Management fees 3 744 801 125378 103 274
Taxe d’abonnement 6 - - -
Interest and bank charges 723 5973 1678
Transaction costs 2 - 1070 -
Other expenses 2 - 6 066 4258
745 524 138 487 109 210
Net investment income/ (loss) (231 912) (117 817) (95 119)
Net realised gains/ (losses) on
- securities sold 2 6 590 006 (5510 954) (4 375 844)
- currencies 2 121170 (5281) 5205
- forward foreign exchange contracts 2,8 - - -
- financial futures contracts 2,7 - - -
- swaps 2,9 (6344 299) 2728373 (4 333 516)
366 877 (2787 862) (8 704 155)
Net realised result for the year 134 965 (2 905 679) (8 799 274)
Change in net unrealised profit/ (loss) on
- securities (25577 059) (4214 817) (446 960)
- forward foreign exchange contracts 2,8 - - -
- financial futures contracts 2,7 - - -
- swaps 2,9 4376 787 (8 964) (363 633)
(21 200 272) (4 223 781) (810 593)
Result of operations (21 065 307) (7 129 460) (9 609 867)
Movements in capital
Subscriptions 18 240 088 12 654 055 16 020 880
Redemptions (14 757 164) (34 551 434) (19 951 165)
3482924 (21 897 379) (3930 285)
Dividend paid 11 (5110 765) (130 286) (163 126)
Exchange differences on the net assets at October 31, 2021 - - -
Net assets at the end of the year 144 028 762 28 483 852 24 868 173
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Statement of Operations and Changes in Net Assets (continued)
(expressed in the Sub-Fund’s currency)

Lyxor Index Fund -
Lyxor Index Fund -  Lyxor Stoxx Europe

Lyxor Index Fund - Lyxor Stoxx 600
Lyxor Stoxx Europe Europe 600  Industrial Goods &
600 Food & Beverage Healthcare Services
UCITS ETF UCITS ETF UCITS ETF
Notes EUR EUR EUR
Net assets at the beginning of the year 199 982 046 485 877 827 66 351 841
INCOME
Dividends, net 2 3101005 3413 567 321
Interest on Bonds, net 2 - - -
Bank interest 6 094 19628 6071
Other income 2 - 215416
3107 099 238 457 573 392
EXPENSES
Management fees 3 648 727 1756 158 174 498
Taxe d’abonnement 6 - - -
Interest and bank charges 69 372 27 838 32429
Transaction costs 2 - - -
Other expenses 2 - 70 534
718 099 1854 530 206 927
Net investment income/ (loss) 2 389 000 (1616 073) 366 465
Net realised gains/ (losses) on
- securities sold 2 (25 496 139) (38 389 436) (1087 031)
- currencies 2 (7 846) (23 286) 14 646
- forward foreign exchange contracts 2,8 - - -
- financial futures contracts 2,7 - - -
- swaps 2,9 14 169 465 63 879 389 (7 293 746)
(11 334 520) 25 466 667 (8366 131)
Net realised result for the year (8 945 520) 23 850 594 (7 999 666)
Change in net unrealised profit/ (loss) on
- securities (14 302 790) (63 647 373) (3222 155)
- forward foreign exchange contracts 2,8 - - -
- financial futures contracts 2,7 - - -
- swaps 2,9 434 692 723101 (512 228)
(13 868 098) (62 924 272) (3734 383)
Result of operations (22 813 618) (39 073 678) (11 734 049)
Movements in capital
Subscriptions 110 085 205 472 809 027 50425070
Redemptions (88 470 646) (231978 115) (55 277 482)
21614 559 240 830 912 (4 852 412)
Dividend paid 11 (1231 890) (1734 035) (129 547)
Exchange differences on the net assets at October 31, 2021 - - -
Net assets at the end of the year 197 551 097 685 901 026 49 635 833
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Statement of Operations and Changes in Net Assets (continued)
(expressed in the Sub-Fund’s currency)

Lyxor Index Fund -  Lyxor Index Fund -  Lyxor Index Fund -
Lyxor Stoxx Europe Lyxor Stoxx Europe Lyxor Stoxx Europe

600 Insurance 600 Media 600 Oil & Gas
UCITS ETF UCITS ETF UCITS ETF
Notes EUR EUR EUR
Net assets at the beginning of the year 52 421 811 6 562 715 393 892 434
INCOME
Dividends, net 2 986 859 17 5118 572
Interest on Bonds, net 2 - - -
Bank interest 5702 271 16 461
Other income 2 - 3398
992 561 3686 5135033
EXPENSES
Management fees 3 264 720 25152 1480479
Taxe d’abonnement 6 - - -
Interest and bank charges 310 514 90 626
Transaction costs 2 - - -
Other expenses 2 - 1069
265030 26735 1571105
Net investment income/ (loss) 727 531 (23 049) 3563 928
Net realised gains/ (losses) on
- securities sold 2 (9695 007) (2 135 596) (56 500 865)
- currencies 2 (1825) 726 5808
- forward foreign exchange contracts 2,8 - - -
- financial futures contracts 2,7 - - -
- swaps 2,9 8108 753 1177 528 154 057 164
(1588 079) (957 342) 97 562 107
Net realised result for the year (860 548) (980 391) 101 126 035
Change in net unrealised profit/ (loss) on
- securities (5547 472) 255 322 (20 276 991)
- forward foreign exchange contracts 2,8 - - -
- financial futures contracts 2,7 - - -
- swaps 2,9 (160 905) 134 818 8103709
(5708 377) 390 140 (12 173 282)
Result of operations (6 568 925) (590 251) 88 952 753
Movements in capital
Subscriptions 89991 075 14 336 621 505 887 801
Redemptions (66 910 745) (5 662 268) (490 851 886)
23080 330 8674 353 15035915
Dividend paid 11 (469 534) (28 546) (1069 322)
Exchange differences on the net assets at October 31, 2021 - - -
Net assets at the end of the year 68 463 682 14 618 271 496 811 780
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Statement of Operations and Changes in Net Assets (continued)
(expressed in the Sub-Fund’s currency)

Lyxor Index Fund -

Lyxor Stoxx  Lyxor Index Fund -  Lyxor Index Fund -
Europe 600 Lyxor Stoxx Lyxor Stoxx
Personal & Europe 600 Europe 600
Household Goods Retail Technology
UCITS ETF UCITS ETF UCITS ETF
Notes EUR EUR EUR
Net assets at the beginning of the year 39 425 536 12 883 200 149 748 471
INCOME
Dividends, net 2 222 064 - 1159 672
Interest on Bonds, net 2 - - -
Bank interest 6422 1915 13337
Other income 2 - -
228 486 1915 1173 009
EXPENSES
Management fees 3 102 846 42 700 369 001
Taxe d’abonnement 6 - - -
Interest and bank charges 14 59 71987
Transaction costs 2 - -
Other expenses 2 - - -
102 860 42 759 440 988
Net investment income/ (loss) 125 626 (40 844) 732 021
Net realised gains/ (losses) on
- securities sold 2 (1196 946) (619 924) (5095172)
- currencies 2 (734) 1981 1702
- forward foreign exchange contracts 2,8 - -
- financial futures contracts 2,7 - - -
- swaps 2,9 848 224 (4013984) (32503 638)
(349 456) (4 631 927) (37 597 108)
Net realised result for the year (223 830) (4 672 771) (36 865 087)
Change in net unrealised profit/ (loss) on
- securities (3824 875) (941 148) (9948 817)
- forward foreign exchange contracts 2,8 - - -
- financial futures contracts 2,7 - - -
- swaps 2,9 (107 788) (163 984) (1337 079)
(3932 663) (1105 132) (11 285 896)
Result of operations (4 156 493) (5777 903) (48 150 983)
Movements in capital
Subscriptions 22 064 908 63 950 986 68 226 447
Redemptions (18 607 503) (53928 853) (58 371 503)
3457 405 10 022 133 9 854 944
Dividend paid 11 (274 430) (19 126) (167 671)
Exchange differences on the net assets at October 31, 2021 - - -
Net assets at the end of the year 38 452 018 17 108 304 111 284 761
The accompanying notes form an integral part of these financial statements. 39
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Statement of Operations and Changes in Net Assets (continued)
(expressed in the Sub-Fund’s currency)

Lyxor Index Fund -  Lyxor Index Fund -  Lyxor Index Fund -

Lyxor Stoxx Lyxor Stoxx Lyxor Stoxx
Europe 600 Europe 600 Europe 600
Telecommunications Travel & Leisure Utilities
UCITS ETF UCITS ETF UCITS ETF
Notes EUR EUR EUR
Net assets at the beginning of the year 80 365 734 111 880 642 62 987 138
INCOME
Dividends, net 2 945 791 237 803 333
Interest on Bonds, net 2 - - -
Bank interest 273 6872 10 385
Other income 2 40 60 411 7
946 104 67 520 813725
EXPENSES
Management fees 3 173 822 372025 164 778
Taxe d’abonnement 6 - - -
Interest and bank charges 96 15222 14 271
Transaction costs 2 - - 7
Other expenses 2 - 18419
173 918 405 666 179 056
Net investment income/ (loss) 772186 (338 146) 634 669
Net realised gains/ (losses) on
- securities sold 2 2596 017 (13 317 545) (2442 958)
- currencies 2 147 (15 343) 5724
- forward foreign exchange contracts 2,8 - - -
- financial futures contracts 2,7 - - -
- swaps 2,9 2050 370 (11 112 475) 1430078
4 646 534 (24 445 363) (1.007 156)
Net realised result for the year 5418 720 (24 783 509) (372 487)
Change in net unrealised profit/ (loss) on
- securities (6 840 975) (7 698 679) (3924 137)
- forward foreign exchange contracts 2,8 - - -
- financial futures contracts 2,7 - - -
- swaps 2,9 363 277 970 236 128 047
(6 477 698) (6 728 443) (3796 090)
Result of operations (1058 978) (31 511 952) (4 168 577)
Movements in capital
Subscriptions 55 668 137 124 491 393 27 408 915
Redemptions (83 764 065) (83 969 588) (39278 002)
(28 095 928) 40 521 805 (11 869 087)
Dividend paid 11 (184 445) (51 038) (360 491)
Exchange differences on the net assets at October 31, 2021 - - -
Net assets at the end of the year 51 026 383 120 839 457 46 588 983
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Statement of Operations and Changes in Net Assets (continued)
(expressed in the Sub-Fund’s currency)

Lyxor Index Fund -

Lyxor Index Fund -

Lyxor Stoxx  Lyxor Index Fund - Lyxor Stoxx
Europe 600 Lyxor Stoxx Europe 600
Automobiles & Parts  Europe 600 Banks Basic Resources
UCITS ETF UCITS ETF UCITS ETF
Notes EUR EUR EUR
Net assets at the beginning of the year 118 940 841 1329 562 519 624 361 934
INCOME
Dividends, net 2 144 379 13737 429 4253932
Interest on Bonds, net 2 - - -
Bank interest 1830 73911 25912
Other income 2 43 -
146 252 13 811 340 4279 844
EXPENSES
Management fees 3 286 775 3313438 2028 680
Taxe d’abonnement 6 - - -
Interest and bank charges 1122 317 584 197 967
Transaction costs 2 - - -
Other expenses 2 - -
287 897 3631022 2226 647
Net investment income/ (loss) (141 645) 10 180 318 2053 197
Net realised gains/ (losses) on
- securities sold 2 (10 201 410) (279 311 106) (134013 177)
- currencies 2 14 514 44 104 (3304)
- forward foreign exchange contracts 2,8 - - -
- financial futures contracts 2,7 - - -
- swaps 2,9 (7301 148) 39 854 681 149 434 949
(17 488 044) (239 412 321) 15 418 468
Net realised result for the year (17 629 689) (229 232 003) 17 471 665
Change in net unrealised profit/ (loss) on
- securities (6207 639) (17 860 353) (17 105 372)
- forward foreign exchange contracts 2,8 - - -
- financial futures contracts 2,7 - - -
- swaps 2,9 (517 232) 10 035 233 (3057 118)
(6 724 871) (7 825 120) (20 162 490)
Result of operations (24 354 560) (237 057 123) (2 690 825)
Movements in capital
Subscriptions 92 224 462 1296 333 024 511 843 877
Redemptions (127 953 418) (1395712 984) (579 710 645)
(35728 956) (99 379 960) (67 866 768)
Dividend paid 11 (763 955) (1186 159) (1802 116)
Exchange differences on the net assets at October 31, 2021 - - -
Net assets at the end of the year 58 093 370 991 939 277 552 002 225
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Statement of Operations and Changes in Net Assets (continued)
(expressed in the Sub-Fund’s currency)

Lyxor Index Fund -
Lyxor Stoxx  Lyxor Index Fund -  Lyxor Index Fund -
Europe 600 Lyxor MSCI Robotics ~ Lyxor MSCI Smart
Chemicals & AIESG Filtered  Cities ESG Filtered

UCITS ETF UCITS ETF (DR) UCITS ETF
Notes EUR usD usD
Net assets at the beginning of the year 34 238 496 380 186 383 71 671 846
INCOME
Dividends, net 2 67 323 - 806 684
Interest on Bonds, net 2 - - -
Bank interest 824 7469 2912
Other income 2 - - 33322
68 147 7469 842918
EXPENSES
Management fees 3 96 113 1211768 312137
Taxe d’abonnement 6 - - -
Interest and bank charges 2064 7649 12171
Transaction costs 2 - - 80 826
Other expenses 2 - 6 10 468
98 177 1219 423 415 602
Net investment income/ (loss) (30 030) (1211 954) 427 316
Net realised gains/ (losses) on
- securities sold 2 (4425832) (43 536 495) (5282 840)
- currencies 2 5266 103 448 (16 327)
- forward foreign exchange contracts 2,8 - - -
- financial futures contracts 2,7 - - 14 157
- swaps 2,9 3374 501 (84 758 787)
(1.046 065) (128 191 834) (5285 010)
Net realised result for the year (1076 095) (129 403 788) (4 857 694)
Change in net unrealised profit/ (loss) on
- securities (2398 808) (25752 168) (15 336 946)
- forward foreign exchange contracts 2,8 - - -
- financial futures contracts 2,7 - - (4 552)
- swaps 2,9 (438 948) 535 954
(2 837 756) (25216 214) (15 341 498)
Result of operations (3913 851) (154 620 002) (20 199 192)
Movements in capital
Subscriptions 15789179 61102 844 16 376 778
Redemptions (17 965 238) (36 065 436) (9143 663)
(2176 059) 25037 408 7233115
Dividend paid 1 (304 680) - -
Exchange differences on the net assets at October 31, 2021 - -
Net assets at the end of the year 27 843 906 250 603 789 58 705 769
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Statement of Operations and Changes in Net Assets (continued)

(expressed in the Sub-Fund’s currency)

Lyxor Index Fund -

Lyxor Index Fund - Lyxor MSCI
Lyxor MSCI Digital Disruptive  Lyxor Index Fund -
Economy ESG Technology ESG  Lyxor MSCI Future
Filtered (DR) Filtered (DR) Mobility ESG Filtered
UCITS ETF UCITS ETF (DR) UCITS ETF
Notes usb usb usD
Net assets at the beginning of the year 182 971 611 352 385 565 312 091 801
INCOME
Dividends, net 2 509 255 - 3102 607
Interest on Bonds, net 2 - - -
Bank interest 4045 4482 14903
Other income 2 25539 106 045 205773
538 839 110 527 3323283
EXPENSES
Management fees 3 634 369 982 031 1574710
Taxe d’abonnement 6 - - -
Interest and bank charges 15374 2 645525 22793
Transaction costs 2 126 558 268 295 410 486
Other expenses 2 14 344 34 589 43 486
790 645 3930 440 2051 475
Net investment income/ (loss) (251 806) (3 819 913) 1271 808
Net realised gains/ (losses) on
- securities sold 2 (25 808 639) (40 192 025) (15239 828)
- currencies 2 (42 227) 12 662 (93 570)
- forward foreign exchange contracts 2,8 - - -
- financial futures contracts 2,7 58 566 16 932 (344 945)
- swaps 2,9 - - -
(25 792 300) (40 162 431) (15 678 343)
Net realised result for the year (26 044 106) (43 982 344) (14 406 535)
Change in net unrealised profit/ (loss) on
- securities (60 663 984) (64 850 157) (115980 955)
- forward foreign exchange contracts 2,8 - - -
- financial futures contracts 2,7 (101 121) 58 028 13609
- swaps 2,9 - -
(60 765 105) (64 792 129) (115 967 346)
Result of operations (86 809 211) (108 774 473) (130 373 881)
Movements in capital
Subscriptions 19704 076 31317727 138 395 228
Redemptions (3207 008) (103 719 868) (43 815 756)
16 497 068 (72 402 141) 94 579 472
Dividend paid 1 - -
Exchange differences on the net assets at October 31, 2021 - -
Net assets at the end of the year 112 659 468 171 208 951 276 297 392
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Statement of Operations and Changes in Net Assets (continued)
(expressed in the Sub-Fund’s currency)

Lyxor Index Fund -  Lyxor Index Fund -  Lyxor Index Fund -
Lyxor MSCI  Lyxor MSCI World Lyxor iBoxx $ Liquid
Millennials ESG  Catholic Principles ~ Emerging Markets

Filtered (DR) ESG (DR) Sovereigns
UCITS ETF UCITS ETF UCITS ETF
Notes usD usD usD
Net assets at the beginning of the year 93 127 858 165904 412 392910 201
INCOME
Dividends, net 2 747 114 2538461 -
Interest on Bonds, net 2 - - 11 246 658
Bank interest 3983 3943 3579
Other income 2 56 276 44 521
807 373 2586 925 11 250 237
EXPENSES
Management fees 3 322 164 443172 917 536
Taxe d’abonnement 6 - - -
Interest and bank charges 18 059 6 864 18 515
Transaction costs 2 85423 70724 270432
Other expenses 2 11 828 19016 -
437 474 539 776 1206 483
Net investment income/ (loss) 369 899 2 047 149 10 043 754
Net realised gains/ (losses) on
- securities sold 2 (14 735 694) 2694 249 (74 173 393)
- currencies 2 (19517) (53 534) 9)
- forward foreign exchange contracts 2,8 (1107) - -
- financial futures contracts 2,7 (8594) (125 495) -
- swaps 2,9 - - (20 403 717)
(14 764 912) 2515 220 (94 577 119)
Net realised result for the year (14 395 013) 4 562 369 (84 533 365)
Change in net unrealised profit/ (loss) on
- securities (21938 025) (47 475 357) (316 295)
- forward foreign exchange contracts 2,8 - - -
- financial futures contracts 2,7 25022 (13 049) -
- swaps 2,9 - - 937 695
(21913 003) (47 488 406) 621400
Result of operations (36 308 016) (42 926 037) (83 911 965)
Movements in capital
Subscriptions 21090 399 33536 648 110 953 456
Redemptions (30 022 840) (33872 573) (268 230 266)
(8932 441) (335 925) (157 276 810)
Dividend paid 1 - - (9 865 085)
Exchange differences on the net assets at October 31, 2021 - - -
Net assets at the end of the year 47 887 401 122 642 450 141 856 341
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Statement of Operations and Changes in Net Assets (continued)
(expressed in the Sub-Fund’s currency)

Combined
Notes UsD
Net assets at the beginning of the year 14 206 357 792
INCOME
Dividends, net 2 234504 330
Interest on Bonds, net 2 35911 553
Bank interest 348 037
Other income 2 10 945 725
281709 645
EXPENSES
Management fees 3 26 821794
Taxe d’abonnement 6 23990
Interest and bank charges 1326 135
Transaction costs 2 12130 882
Other expenses 2 1633 855
41936 656
Net investment income/ (loss) 239 772 989
Net realised gains/ (losses) on
- securities sold 2 (888 723 141)
- currencies 2 2598 050
- forward foreign exchange contracts 2,8 (23 603 705)
- financial futures contracts 2,7 (3492 036)
- swaps 2,9 417 113 549
(496 107 283)
Net realised result for the year (256 334 294)
Change in net unrealised profit/ (loss) on
- securities (1536 277 798)
- forward foreign exchange contracts 2,8 1217 038
- financial futures contracts 2,7 (661 369)
- swaps 2,9 (9713 168)
(1545 435 297)
Result of operations (1 801 769 591)
Movements in capital
Subscriptions 11928 468 439
Redemptions (9476 254 736)
2452213703
Dividend paid 11 (90 157 101)

Exchange differences on the net assets at October 31, 2021

(1705637 589)*

Net assets at the end of the year

13 061 007 214

* This amount is explained by the difference between the exchange rate applied as at 31/10/2021 and the one applied as at 31/10/2022 for the calculation of the Net Assets

at the beginning of the year of the Sub-Funds, expressed in currencies other than USD.

The accompanying notes form an integral part of these financial statements.
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OcToBeRr 31, 2022

Statistical information

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

Currency 31/110/22 31/10/21 31/10/20
Class UCITS ETF Acc
Number of shares 25049 918.000 15653 051.000 12 206 461.000
Net asset value per share EUR 181.2918 203.4147 142.9058
Class UCITS ETF Monthly Hedged to EUR - Dist
Number of shares 712 645.000 573 699.000 112 699.000
Net asset value per share EUR 105.3498 122.7599 90.2381
Total Net Assets EUR 4616422 874 3254 488 663 1754 543 676
Lyxor Index Fund - Lyxor Core Euro Stoxx 50 (DR)

Currency 31/10/22 31/10/21 31/10/20
Class SE
Number of shares 5373.967 5373.967 6218.447
Net asset value per share EUR 1537.9533 1754.1915 1191.5618
Class UCITS ETF Acc
Number of shares 580 943.000 516 953.000 385 264.000
Net asset value per share EUR 189.0573 215.6248 146.4516
Class UCITS ETF Dist
Number of shares 2328 217.000 2237 167.000 3312 426.000
Net asset value per share EUR 73.3309 86.6528 60.1993
Total Net Assets EUR 288 826 740 314751723 263 238 064
Lyxor Index Fund - Lyxor ESG USD Corporate Bond (DR) UCITS ETF

Currency 31/10/22 31/10/21 31/10/20
Class Acc
Number of shares 1361 000.000 100 000.000
Net asset value per share usD 8.1580 10.0387
Class Dist
Number of shares 1158 708.000 874 285.000 1439 200.000
Net asset value per share usD 85.9340 109.3571 111.9130
Class Monthly Hedged to EUR - Dist
Number of shares 662 110.000 331160.000 578 000.000
Net asset value per share EUR 72.5741 94.6383 97.8477
Total Net Assets usb 158 167 732 132 881 877 226 944 560
The accompanying notes form an integral part of these financial statements. 46
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Statistical information (continued)

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

Currency 31/10/22 31/10/21 31/10/20
Class Acc
Number of shares 525 603.000 131 000.000
Net asset value per share usD 8.8059 10.1097
Class Dist
Number of shares 789 979.000 1036 449.000 335000.000
Net asset value per share usD 85.9842 104.1278 100.3105
Class Monthly Hedged to EUR - Dist
Number of shares 783 146.000 971 898.000 681 000.000
Net asset value per share EUR 71.0247 88.0037 85.5947
Total Net Assets usb 127 528 970 208 227 881 101 503 184
Lyxor Index Fund - Lyxor $ Floating Rate Note UCITS ETF

Currency 31/10/22 31/10/21 31/10/20
Class Dist
Number of shares 634 503.000 738 200.000 599 200.000
Net asset value per share usD 99.0772 100.3215 100.7241
Class Monthly Hedged to CHF - Dist
Number of shares - 28 500.000
Net asset value per share CHF - 92.1316
Class Monthly Hedged to EUR - Dist
Number of shares 481 100.000 450 100.000 394 100.000
Net asset value per share EUR 89.5897 92.2857 93.4493
Class Monthly Hedged to GBP - Dist
Number of shares - 27 000.000
Net asset value per share GBP - 96.3825
Total Net Assets usbD 105 464 333 122 127 026 109 483 186
Lyxor Index Fund - Lyxor MSCI EMU Growth (DR) UCITS ETF

Currency 31/10/22 31/10/21 31/10/20
Class Dist
Number of shares 404 116.000 366 327.000 337 909.000
Net asset value per share EUR 141.6060 181.7679 129.5614
Total Net Assets EUR 57 225 280 66 586 509 43779 989
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Statistical information (continued)

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

Currency 31/110/22 31/10/21 31/10/20
Class Dist
Number of shares 654 240.000 687 409.000 696 046.000
Net asset value per share EUR 292.0415 378.0707 252.3968
Total Net Assets EUR 191 065 265 259 889 247 175679 827
Lyxor Index Fund - Lyxor MSCI EMU Value (DR) UCITS ETF

Currency 31/10/22 31/10/21 31/10/20
Class Dist
Number of shares 2 544 623.000 3239 129.000 1737 668.000
Net asset value per share EUR 102.0244 117.4850 82.7012
Total Net Assets EUR 259 613 668 380 549 339 143707 258
Lyxor Index Fund - Lyxor BofAML € Short Term High Yield Bond UCITS ETF

Currency 31/10/22 31/10/21 31/10/20
Class Dist
Number of shares 1345 937.000 1609 000.000 1252 000.000
Net asset value per share EUR 86.9433 96.0814 93.0761
Total Net Assets EUR 117 020 221 154 595 080 116 531 353
Lyxor Index Fund - Lyxor Global Gender Equality (DR) UCITS ETF

Currency 31/10/22 31/10/21 31/10/20
Class Acc
Number of shares 4402 798.000 4320 798.000 2154 183.000
Net asset value per share usD 11.8562 14.9002 10.5907
Total Net Assets usbD 52 200 851 64 380 940 22 814 475
Lyxor Index Fund - Lyxor ESG Euro High Yield (DR) UCITS ETF

Currency 31/10/22 31/10/21 31/10/20
Class Acc
Number of shares 1230 797.000 1110 000.000
Net asset value per share EUR 8.5884 9.9710
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Lyxor Index Fund - Lyxor ESG Euro High Yield (DR) UCITS ETF

Currency 31/110/22 31/10/21 31/10/20
Class Dist
Number of shares 1363 648.000 1493 556.000 826 500.000
Net asset value per share EUR 91.8443 110.5695 106.6422
Total Net Assets EUR 135814 049 176 209 670 88 139 808
Lyxor Index Fund - Lyxor Global High Yield Sustainable Exposure UCITS ETF

Currency 31/10/22 31/10/21 31/10/20
Class Acc
Number of shares 339 719.000 4384 600.000 477 000.000
Net asset value per share usD 17.9756 21.7091 20.2951
Class Monthly Hedged to EUR - Acc
Number of shares 1175 356.000 1249 902.000 71000.000
Net asset value per share EUR 18.0032 21.0685 19.8336
Total Net Assets usb 27020 394 40994 821 11321 105
Lyxor Index Fund - Lyxor Stoxx Europe Select Dividend 30 UCITS ETF

Currency 31/10/22 31/10/21 31/10/20
Class Dist
Number of shares 10 266 366.000 9299 035.000 9211 800.000
Net asset value per share EUR 14.1247 17.2124 11.9825
Total Net Assets EUR 145 009 685 160 059 509 110 380 651
Lyxor Index Fund - Lyxor Smart Overnight Return

Currency 31/10/22 31/10/21 31/10/20
Class IE
Number of shares 188 426.390 183 084.273 131 385.823
Net asset value per share EUR 977.9910 979.9795 984.5716
Class IG
Number of shares 200.000 200.000 200.000
Net asset value per share GBP 1045.2783 1034.4000 1033.2403
Class IU
Number of shares 79 402.134 122 355.732 119 999.452
Net asset value per share usD 1094.1202 1080.6674 1077.6154
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Lyxor Index Fund - Lyxor Smart Overnight Return

Currency 31/10/22 31/10/21 31/10/20
Class UCITS ETF C-EUR
Number of shares 8580 755.000 6 883 540.000 952 208.000
Net asset value per share EUR 97.7991 97.9979 984.5716
Class UCITS ETF C-GBP
Number of shares 236 064.000 17 775.000 30 515.000
Net asset value per share GBP 1045.2783 1034.4000 1033.2403
Class UCITS ETF C-USD
Number of shares 424 668.000 247 069.000 295 549.000
Net asset value per share usD 1094.1202 1080.6674 1077.6154
Class UCITS ETF D-EUR
Number of shares 1159 413.000 460 200.000 460 200.000
Net asset value per share EUR 99.4195 99.6217 100.0885
Total Net Assets EUR 1980 767 257 1263715241 1532 160 623

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

Currency 31/10/22 31/10/21 31/10/20
Class Dist
Number of shares 925 907.000 756 994.000 858 392.000
Net asset value per share EUR 28.0113 46.5565 35.7706
Total Net Assets EUR 25935944 35243 065 30705 258

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

Currency 31/10/22 31/10/21 31/10/20
Class Dist EUR
Number of shares 2512 408.000 2495 970.000 2511 070.000
Net asset value per share EUR 40.7826 481372 34.7035
Class Dist USD
Number of shares 2548 311.000 2416 810.000 2246 099.000
Net asset value per share usD 16.1212 22.3006 16.1912
Total Net Assets EUR 144 028 762 166 721 910 118 363 584
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Statistical information (continued)

Lyxor Index Fund - Lyxor Stoxx Europe 600 Construction & Materials UCITS ETF

Currency 31/110/22 31/10/21 31/10/20
Class Acc
Number of shares 351 256.000 657 502.000 397 202.000
Net asset value per share EUR 65.0905 77.4756 54.0182
Class Dist
Number of shares 58 401.000 56 850.000 56 850.000
Net asset value per share EUR 96.2378 117.8643 84.3483
Total Net Assets EUR 28 483 852 57 640 977 26 251 363
Lyxor Index Fund - Lyxor Stoxx Europe 600 Financial Services UCITS ETF

Currency 31/10/22 31/10/21 31/10/20
Class Acc
Number of shares 239 569.000 310 386.000 252 619.000
Net asset value per share EUR 75.9595 99.0721 65.9518
Class Dist
Number of shares 55995.000 48 990.000 59 400.000
Net asset value per share EUR 119.1287 159.6416 110.3601
Total Net Assets EUR 24 868 173 38571451 23216 071
Lyxor Index Fund - Lyxor Stoxx Europe 600 Food & Beverage UCITS ETF

Currency 31/10/22 31/10/21 31/10/20
Class Acc
Number of shares 1515 768.000 1319 887.000 1162 283.000
Net asset value per share EUR 90.0017 99.2527 75.4066
Class Dist
Number of shares 459 993.000 462 599.000 486 050.000
Net asset value per share EUR 132.8918 149.1132 115.3705
Total Net Assets EUR 197 551 097 199 982 046 143719719
Lyxor Index Fund - Lyxor Stoxx Europe 600 Healthcare UCITS ETF

Currency 31/10/22 31/10/21 31/10/20
Class Acc
Number of shares 4908 997.000 3153 519.000 4401 734.000
Net asset value per share EUR 124.3453 129.6346 100.9523
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Lyxor Index Fund - Lyxor Stoxx Europe 600 Healthcare UCITS ETF

Currency 31/110/22 31/10/21 31/10/20
Class Dist
Number of shares 455 231.000 436 384.000 470 700.000
Net asset value per share EUR 165.8276 176.6159 140.4508
Total Net Assets EUR 685901 026 485 877 827 510 475 581
Lyxor Index Fund - Lyxor Stoxx Europe 600 Industrial Goods & Services UCITS ETF

Currency 31/10/22 31/10/21 31/10/20
Class Acc
Number of shares 564 184.000 654 613.000 418 109.000
Net asset value per share EUR 77.6916 93.0520 64.5952
Class Dist
Number of shares 52 393.000 40 062.000 78 616.000
Net asset value per share EUR 110.7673 135.7582 95.7699
Total Net Assets EUR 49 635 833 66 351 841 34 536 902
Lyxor Index Fund - Lyxor Stoxx Europe 600 Insurance UCITS ETF

Currency 31/10/22 31/10/21 31/10/20
Class Acc
Number of shares 1332 213.000 946 382.000 1131 313.000
Net asset value per share EUR 45.1906 47.0742 30.9554
Class Dist
Number of shares 138 975.000 120 100.000 192 600.000
Net asset value per share EUR 59.4362 65.5423 45,2294
Total Net Assets EUR 68 463 682 52 421 811 43731470
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Lyxor Index Fund - Lyxor Stoxx Europe 600 Media UCITS ETF

Currency 31/110/22 31/10/21 31/10/20
Class Acc
Number of shares 295 851.000 100 280.000 136 138.000
Net asset value per share EUR 447544 47.8180 30.5286
Class Dist
Number of shares 21530.000 25330.000 29 830.000
Net asset value per share EUR 63.9863 69.7797 45.4198
Total Net Assets EUR 14 618 271 6562715 5510 987
Lyxor Index Fund - Lyxor Stoxx Europe 600 Oil & Gas UCITS ETF

Currency 31/10/22 31/10/21 31/10/20
Class Acc
Number of shares 8590 062.000 8299 678.000 7393 836.000
Net asset value per share EUR 54.3814 442733 25.8116
Class Dist
Number of shares 363 731.000 382 431.000 465 700.000
Net asset value per share EUR 81.5761 69.1305 41.9974
Total Net Assets EUR 496 811 780 393 892 434 210 405 624
Lyxor Index Fund - Lyxor Stoxx Europe 600 Personal & Household Goods UCITS ETF

Currency 31/10/22 31/10/21 31/10/20
Class Acc
Number of shares 244 447.000 216 332.000 425520.000
Net asset value per share EUR 118.4925 132.3515 102.1787
Class Dist
Number of shares 54 363.000 53 963.000 58 050.000
Net asset value per share EUR 174.5098 200.0197 158.1691
Total Net Assets EUR 38452018 39425 536 52 660 802
Lyxor Index Fund - Lyxor Stoxx Europe 600 Retail UCITS ETF

Currency 31/10/22 31/10/21 31/10/20
Class Acc
Number of shares 460 111.000 212 159.000 239 317.000
Net asset value per share EUR 33.7787 54.9525 41.8136
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Lyxor Index Fund - Lyxor Stoxx Europe 600 Retail UCITS ETF

Currency 31/10/22 31110/21 31/10/20
Class Dist
Number of shares 30 164.000 14 216.000 8535.000
Net asset value per share EUR 51.9266 86.1374 66.0774
Total Net Assets EUR 17 108 304 12 883 200 10 570 683

Lyxor Index Fund - Lyxor Stoxx Europe 600 Technology UCITS ETF

Currency 31/10/22 31/10/21 31/10/20
Class Acc
Number of shares 1460 578.000 1237 658.000 1369 507.000
Net asset value per share EUR 61.9391 90.5808 56.7515
Class Dist
Number of shares 259 802.000 318 410.000 396 550.000
Net asset value per share EUR 80.1292 118.2136 74.4890
Total Net Assets EUR 111 284 761 149 748 471 107 260 340

Lyxor Index Fund - Lyxor Stoxx Europe 600 Telecommunications UCITS ETF

Currency 31/10/22 31/10/21 31/10/20
Class Acc
Number of shares 1491 576.000 2113 889.000 3062 711.000
Net asset value per share EUR 31.7314 33.9314 28.0710
Class Dist
Number of shares 75416.000 158 829.000 82 250.000
Net asset value per share EUR 49.0152 54.3878 46.6105
Total Net Assets EUR 51026 383 80 365734 89 807 296
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Lyxor Index Fund - Lyxor Stoxx Europe 600 Travel & Leisure UCITS ETF

Currency 31/110/22 31/10/21 31/10/20
Class Acc
Number of shares 4648 407.000 3265 584.000 641 579.000
Net asset value per share EUR 241193 31.3271 21.3488
Class Dist
Number of shares 243 606.000 204 590.000 164 070.000
Net asset value per share EUR 35.8077 46.8213 31.9232
Total Net Assets EUR 120 839 457 111 880 642 18 934 640
Lyxor Index Fund - Lyxor Stoxx Europe 600 Utilities UCITS ETF

Currency 31/10/22 31/10/21 31/10/20
Class Acc
Number of shares 709 945.000 870 790.000 1754 208.000
Net asset value per share EUR 55.1085 60.3181 50.8323
Class Dist
Number of shares 78 770.000 96 670.000 72 370.000
Net asset value per share EUR 94.7689 108.2309 94.3184
Total Net Assets EUR 46 588 983 62 987 138 95996 290
Lyxor Index Fund - Lyxor Stoxx Europe 600 Automobiles & Parts UCITS ETF

Currency 31/10/22 31/10/21 31/10/20
Class Acc
Number of shares 708 838.000 1213 082.000 1925 872.000
Net asset value per share EUR 69.0513 85.4348 52.1341
Class Dist
Number of shares 109 917.000 137 050.000 153 000.000
Net asset value per share EUR 83.2185 111.6478 69.3731
Total Net Assets EUR 58 093 370 118 940 841 111017 825
Lyxor Index Fund - Lyxor Stoxx Europe 600 Banks UCITS ETF

Currency 31/10/22 31/10/21 31/10/20
Class Acc
Number of shares 52726 412.000 64 776 007.000 23 924 497.000
Net asset value per share EUR 18.4721 20.3309 11.0492
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Lyxor Index Fund - Lyxor Stoxx Europe 600 Banks UCITS ETF

Currency 31/110/22 31/10/21 31/10/20
Class Dist
Number of shares 605 901.000 360 700.000 305 000.000
Net asset value per share EUR 29.6597 34.9474 19.2994
Total Net Assets EUR 991 939 277 1329562 519 270234134
Lyxor Index Fund - Lyxor Stoxx Europe 600 Basic Resources UCITS ETF

Currency 31/10/22 31/10/21 31/10/20
Class Acc
Number of shares 6290 159.000 7532 980.000 6880 153.000
Net asset value per share EUR 83.9026 79.6678 51.5862
Class Dist
Number of shares 210 430.000 204 870.000 160 600.000
Net asset value per share EUR 115.1983 118.2476 79.3390
Total Net Assets EUR 552 002 225 624 361 934 367 662 892
Lyxor Index Fund - Lyxor Stoxx Europe 600 Chemicals UCITS ETF

Currency 31/10/22 31/10/21 31/10/20
Class Acc
Number of shares 109 709.000 133 899.000 112 699.000
Net asset value per share EUR 142.7745 159.7835 117.7528
Class Dist
Number of shares 55 286.000 50 650.000 63 220.000
Net asset value per share EUR 220.3136 253.5763 190.6860
Total Net Assets EUR 27 843 906 34 238 496 25325 806
Lyxor Index Fund - Lyxor MSCI Robotics & Al ESG Filtered UCITS ETF

Currency 31/10/22 31/10/21 31/10/20
Class Acc
Number of shares 9885 421.000 9132 339.000 6 459 504.000
Net asset value per share usD 25.3508 41.6307 28.2884
Total Net Assets usbD 250603 789 380 186 383 182729 582
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Lyxor Index Fund - Lyxor MSCI Smart Cities ESG Filtered (DR) UCITS ETF

Currency 31/110/22 31/10/21 31/10/20
Class Acc
Number of shares 5070 847.000 4641 216.000 926 618.000
Net asset value per share usD 11.5771 15.4424 10.6694
Total Net Assets usb 58 705 769 71671846 9 886 480
Lyxor Index Fund - Lyxor MSCI Digital Economy ESG Filtered (DR) UCITS ETF

Currency 31/10/22 31/10/21 31/10/20
Class Acc
Number of shares 11 491 317.000 10 329 595.000 5970 298.000
Net asset value per share usD 9.8038 17.7133 12.4679
Total Net Assets usb 112 659 468 182 971 611 74 437 396
Lyxor Index Fund - Lyxor MSCI Disruptive Technology ESG Filtered (DR) UCITS ETF

Currency 31/10/22 31/10/21 31/10/20
Class Acc
Number of shares 16 027 085.000 20169 710.000 8 422 582.000
Net asset value per share usD 10.6824 17.4710 12.6374
Total Net Assets usbD 171 208 951 352 385 565 106 439 584
Lyxor Index Fund - Lyxor MSCI Future Mobility ESG Filtered (DR) UCITS ETF

Currency 31/10/22 31/10/21 31/10/20
Class Acc
Number of shares 16 242 923.000 13 087 410.000 1437 000.000
Net asset value per share usD 17.0103 23.8467 13.3022
Total Net Assets usbD 276 297 392 312091 801 19 115 306
The accompanying notes form an integral part of these financial statements. 57



Lyxor Index Fund
OcToBeRr 31, 2022

Statistical information (continued)

Lyxor Index Fund - Lyxor MSCI Millennials ESG Filtered (DR) UCITS ETF

Currency 31/110/22 31/10/21 31/10/20
Class Acc
Number of shares 4186 136.000 5078 127.000 2252 778.000
Net asset value per share usD 11.4395 18.3390 12.9600
Total Net Assets usb 47 887 401 93 127 858 29196 124
Lyxor Index Fund - Lyxor MSCI World Catholic Principles ESG (DR) UCITS ETF

Currency 31/10/22 31/10/21 31/10/20
Class Acc
Number of shares 5776 738.000 5862 269.000 1801 430.000
Net asset value per share usD 21.2303 28.3003 20.0672
Total Net Assets usb 122 642 450 165904 412 36 149 776
Lyxor Index Fund - Lyxor iBoxx $ Liquid Emerging Markets Sovereigns UCITS ETF

Currency 31/10/22 31/10/21 31/10/20
Class Dist
Number of shares 1646 932.000 3401 541.000 2771 000.000
Net asset value per share usD 69.3538 93.8879 94,8692
Class Monthly Hedged to EUR Dist
Number of shares 457 984.000 750 000.000 727 000.000
Net asset value per share EUR 61.0521 84.7369 86.5935
Total Net Assets usD 141 856 341 392 910 201 336 214 092
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Lyxor Index Fund - Lyxor Core Stoxx Europe 600 (DR)

Schedule of Investments

Nominal .
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

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

Shares
89713 AAKAB SEK 1495 957 1322480 0.03
54511  AALBERTS NV EUR 2375003 1917 697 0.04
803263 ABBLTD CHF 20 715 409 22609 283 0.49
188245 ABNAMRO BANK NV EUR 2145 347 1874167 0.04
1088463 ABRDNPLC GBP 3647 467 2016 142 0.04
12283 ACCIONA SA EUR 1631696 2237645 0.05
90784 ACCOR SA EUR 3021049 2200 604 0.05
11202 ACKERMANS & VAN HAAREN NV EUR 1661379 1580 602 0.03
118293 ACSACTIVIDADES DE CONSTRUCCION Y SERVICIOS SA EUR 3166 912 3069 703 0.07
146 872 ADDTECH AB SEK 1986 615 1796 608 0.04
92225 ADECCO GROUPAG - REG CHF 4231 361 2922183 0.06
111129 ADEVINTAASA NOK 1146 382 770 006 0.02
85478 ADIDASAG - REG EUR 19 898 297 8460612 0.18
143304 ADMIRAL GROUP PLC GBP 4254 670 3367 243 0.07
14506 ADYEN NV EUR 20033739 21071416 0.46
15468 AEDIFICA SA EUR 1653 602 1194 130 0.03
931801 AEGON NV EUR 4185 581 4365 488 0.09
38804 AENASME SA EUR 5677 381 4623 497 0.10
13954 AEROPORTS DE PARIS EUR 1914 114 1912 396 0.04
77991  AGEAS SAINV EUR 3474536 2732025 0.06
86702 AIR LIQUIDE SA (ISIN FR0000053951) EUR 8198 297 11470 675 0.25
176 031  AIR LIQUIDE SA (ISIN FR0000120073) EUR 22 823 263 23288 901 0.50
295761 AIRBUS SE EUR 31065 126 32409 490 0.70
64 144 AIXTRON SE EUR 1437 396 1596 544 0.03
158279 AKER BP ASA NOK 4697 264 5104 607 0.11
94 495 AKZO NOBEL NV EUR 7884 159 5900 268 0.13
252393 ALCONINC CHF 14756 015 15 550 328 0.34
148438 ALFALAVALAB SEK 3767738 3698123 0.08
10965 ALFEN BEHEER BV EUR 1107 410 1179 286 0.03
66417 ALK-ABELLOA/S DKK 1431605 1113373 0.02
192599 ALLEGRO.EU SA PLN 2549 882 947 526 0.02
199552  ALLFUNDS GROUP PLC EUR 2500 921 1274140 0.03
205753 ALLIANZ SE - REG EUR 41239 223 37488197 0.81
4901 ALLREALHOLDING AG CHF 870 467 710 548 0.02
165716 ALSTOM SA EUR 5186 896 3456 836 0.07
14635 ALTEN SA EUR 1668 076 1731321 0.04
226674 AMADEUS IT GROUP SA-A EUR 13 556 698 11954 787 0.26
86516 AMBUA/S DKK 1704 969 980 347 0.02
65278 AMPLIFON SPA EUR 2060 972 1641089 0.04
136 906 AMS-OSRAM AG CHF 2301945 785 642 0.02
30955 AMUNDI SA EUR 2011340 1479 030 0.03
41406 ANDRITZAG EUR 1672867 1948 566 0.04
629613 ANGLO AMERICAN PLC GBP 20 756 527 19132 636 0.41
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Lyxor Index Fund - Lyxor Core Stoxx Europe 600 (DR)

Schedule of Investments (continued)

Nominal .
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

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

Shares (continued)

449608 ANHEUSER-BUSCH INBEV SAINV EUR 24179 850 22750 165 0.49
225535 ANTOFAGASTAPLC GBP 3235427 3088 495 0.07
2610 AP MOLLER - MAERSKA/S -B DKK 5362 341 5525145 0.12
37017 ARCADIS NV EUR 1564179 1272 644 0.03
257577  ARCELORMITTAL SA EUR 6108 872 5835407 0.13
27676 ARGENX SE EUR 6 157 566 10 926 485 0.24
31680 ARKEMASA EUR 3232175 2538 202 0.05
468 666 AROUNDTOWN SA EUR 3025170 941 081 0.02
231851 ASHTEAD GROUP PLC GBP 10 149 887 12 289 399 0.27
22749  ASM INTERNATIONAL NV EUR 4 587 547 5113 975 0.1
204911 ASML HOLDING NV EUR 83976 480 97 947 458 212
68908 ASR NEDERLAND NV EUR 2519 861 3072608 0.07
499637 ASSAABLOY AB SEK 10 913 661 10 201 575 0.22
568 481  ASSICURAZIONI GENERALI SPA EUR 9814 540 8635 226 0.19
179753  ASSOCIATED BRITISH FOODS PLC GBP 4 554 067 2825917 0.06
1504 853 ASSURAPLC GBP 1127 553 980 854 0.02
779551 ASTRAZENECAPLC GBP 73678 152 93121109 2.02
265468  ATLANTIA SPA EUR 5239878 5994 267 0.13
1335616 ATLAS COPCOAB SEK 13 288 271 14 435 060 0.31
22717 AURUBIS AG EUR 2421409 1452071 0.03
473737  AUTO TRADER GROUP PLC GBP 3115160 2878626 0.06
36045 AVANZA BANK HOLDING AB SEK 916 769 727715 0.02
62412 AVEVA GROUP GBP 2190519 2268 470 0.05
1498921 AVIVAPLC GBP 7325 360 7300779 0.16
995571 AXASA EUR 23 860 294 24 889 275 0.54
58600 AXFOOD AB SEK 1557 936 1466 911 0.03
781862 A2ASPA EUR 1232634 877 249 0.02
35860 BACHEM HOLDINGAG-B CHF 3240871 2604 935 0.06
25770 BAKKAFROST P/F NOK 1684 642 1302 826 0.03
322335 BALFOURBEATTY PLC GBP 1228 581 1121263 0.02
19965 BALOISE HOLDING AG - REG CHF 2985 227 2761310 0.06
3131999 BANCO BILBAO VIZCAYAARGENTARIA SA EUR 16 502 002 16 314 583 0.35
756 271 BANCO BPM SPA EUR 1905 431 2314 946 0.05
2808580 BANCO DE SABADELL SA EUR 2607 379 2234 506 0.05
8619158 BANCO SANTANDER SA EUR 30 248 562 22599 432 0.49
554 963 BANK OF IRELAND GROUP PLC EUR 3051318 4049010 0.09
88036 BANK POLSKA KASA OPIEKI SA PLN 2018707 1464 357 0.03
320785 BANKINTER SA EUR 1577 509 1961921 0.04
14339 BANQUE CANTONALE VAUDOISE CHF 1404 637 1291684 0.03
7670739 BARCLAYSPLC GBP 15130 109 13 203 965 0.29
510385 BARRATT DEVELOPMENTS PLC GBP 3630894 2236799 0.05
1779 BARRY CALLEBAUTAG - REG CHF 3431590 3406 557 0.07
453027 BASF SE - REG EUR 26 137 156 20 583 282 0.45
35530 BAVARIAN NORDIC A/S DKK 1064 316 1145390 0.02
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Lyxor Index Fund - Lyxor Core Stoxx Europe 600 (DR)

Schedule of Investments (continued)

Nominal .
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

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

Shares (continued)

36401 BAWAG GROUP AG EUR 1364 055 1780737 0.04
495210 BAYERAG EUR 32311774 26 355 076 0.57
166 695 BAYERISCHE MOTOREN WERKE AG EUR 13014 821 13 255 586 0.29

35765 BE SEMICONDUCTOR INDUSTRIES NV EUR 1706 057 1849 766 0.04
304090 BEAZLEYPLC GBP 1706 647 2212304 0.05

40866 BECHTLEAG EUR 1749 195 1430310 0.03

48841 BEIERSDORF AG EUR 4680530 4746 368 0.10
123327 BEIJERREFAB SEK 1607 014 1934 298 0.04

3967 BELIMO HOLDING AG CHF 1461439 1636 372 0.04

61593 BELLWAY PLC GBP 2168 200 1331023 0.03

55943 BERKELEY GROUP HOLDINGS PLC GBP 2633822 2262094 0.05

91823 BIG YELLOW GROUP PLC GBP 1578697 1204 482 0.03

91447  BILLERUDKORSNAS AB SEK 1250 784 1193979 0.03

24281 BIOMERIEUX EUR 2206 554 2174121 0.05

9971 BKWAG CHF 1253092 1177 447 0.03
464 859  B&M EUROPEAN VALUE RETAIL SA GBP 2639 991 1747012 0.04
573587 BNP PARIBAS SA EUR 29752 688 27 242 515 0.59
136 517 BOLIDEN AB SEK 4 368 363 4019 856 0.09
448 408 BOLLORE SE EUR 1886 130 2271187 0.05
145481 BOUYGUES SA EUR 4969 105 4201 491 0.09

9536536 BPPLC GBP 46 221 260 53304 170 1.15

77886 BRENNTAG SE EUR 4 857020 4785316 0.10

316406 BRIDGEPOINT GROUP PLC GBP 1748 693 734619 0.02

1049 007  BRITISHAMERICAN TOBACCO PLC GBP 40 204 697 41959 058 0.91
430823  BRITISH LAND CO PLC GBP 2732910 1836418 0.04
133619 BRITVICPLC GBP 1312512 1132430 0.02
3576555 BT GROUPPLC GBP 7960172 5408 164 0.12
3315 BUCHER INDUSTRIES AG - REG CHF 1365 876 1130 807 0.02
175565 BUNZLPLC GBP 5209 409 5810 580 0.13
217710 BURBERRY GROUP PLC GBP 4607 768 4603 258 0.10
165264 BUREAU VERITAS SA EUR 3968 790 4143 168 0.09
2214459  CAIXABANK SA EUR 6563 997 7425081 0.16

87175 CAPGEMINI SE EUR 12 969 967 14 492 844 0.31

15212 CARL ZEISS MEDITEC AG EUR 1861879 1864 231 0.04

49288 CARLSBERGAS-B DKK 5946 066 5878 968 0.13
304635 CARREFOUR SA EUR 5217 364 4960 981 0.1
143298 CASTELLUMAB SEK 2 876 597 1657 110 0.04
278502 CELLNEX TELECOM SAU EUR 11656 179 9218416 0.20

2935623 CENTRICAPLC GBP 3098 632 2620310 0.06
524  CHOCOLADEFABRIKEN LINDT & SPRUENGLIAG - PC CHF 5 358 360 5085 836 0.1
51346 CHR HANSEN HOLDING A/S DKK 3740793 2885661 0.06
2252  CHRISTIAN DIOR SE EUR 1482 608 1410878 0.03
270464  CIE DE SAINT-GOBAIN EUR 12 848 454 11197 210 0.24
262262 CIE FINANCIERE RICHEMONT SA - REG CHF 24046 697 25969 002 0.56
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368 584  CIE GENERALE DES ETABLISSEMENTS MICHELIN SCA EUR 10760 319 9513153 0.21
95780 CLARIANTAG - REG CHF 1487 605 1560 020 0.03
87635 CLOSE BROTHERS GROUP PLC GBP 1331971 1002 535 0.02

521491  CNH INDUSTRIAL NV EUR 5736 642 6834 140 0.15

100657 COCA-COLAHBC AG GBP 2500 558 223089% 0.05
15406  COFINIMMO SA EUR 1908 666 1293 334 0.03
58883 COLOPLASTA/S DKK 6752101 6643 794 0.14

475167 COMMERZBANKAG EUR 3383524 3 846 952 0.08

903516 COMPASS GROUP PLC GBP 17 304 829 19 330 232 0.42
39930 COMPUTACENTER PLC GBP 954 850 841954 0.02
55890 CONTINENTALAG EUR 5652 556 2933107 0.06

879186 CONVATEC GROUP PLC GBP 2106 982 2232788 0.05
28681 CORP ACCIONA ENERGIAS RENOVABLES SA EUR 1203 395 1140 357 0.02
96432 COVESTROAG EUR 5032 631 3321118 0.07
23456 COVIVIO EUR 1865 567 1271315 0.03

609075 CREDITAGRICOLE SA EUR 6927 766 5594 963 0.12

1248882 CREDIT SUISSE GROUP AG - REG CHF 10 239 243 5214723 0.1

399562 CRHPLC EUR 14 087 040 14 576 022 0.32
76 354  CRODA INTERNATIONAL PLC GBP 5677 114 6012 966 0.13
37304 CTSEVENTIMAG & CO KGAA EUR 2142 442 1803 275 0.04

245707  DAIMLER TRUCK HOLDING AG EUR 5521395 6634 089 0.14

322952 DANONE SA EUR 19 695 587 16 257 404 0.35

338678 DANSKE BANKA/S DKK 6001211 5531813 0.12

210143  DARKTRACE PLC GBP 847189 875188 0.02
11605 DASSAULT AVIATION SA EUR 1519 267 1745392 0.04

370755 DASSAULT SYSTEMES SE EUR 12 885 811 12 587 132 0.27

267 340  DAVIDE CAMPARI-MILANO NV EUR 2542 265 2431190 0.05
58296 DCCPLC GBP 4130 141 3286 960 0.07
57011 DECHRAPHARMACEUTICALS PLC GBP 2414 240 1740 084 0.04
77525 DELIVERY HERO SE EUR 4965783 2585459 0.06
50339 DEMANTA/S DKK 1718932 1392 220 0.03
50977 DERWENT LONDON PLC GBP 1912 542 1285114 0.03

993692 DEUTSCHE BANKAG - REG EUR 10310615 9599 065 0.21
96 039 DEUTSCHE BOERSE AG EUR 13100 621 15812 821 0.34

228846 DEUTSCHE LUFTHANSAAG - REG EUR 1818 511 1588878 0.03

501237 DEUTSCHE POSTAG - REG EUR 19930 497 17999 421 0.39

1747 114 DEUTSCHE TELEKOMAG - REG EUR 27 768 850 33481693 0.73
1152876 DIAGEOPLC GBP 44 698 440 48323018 1.05
13030 DIASORIN SPA EUR 1642421 1723 869 0.04
8141 D'IETEREN GROUP EUR 1240601 1370130 0.03
23900 DINO POLSKA SA PLN 1444107 1582 268 0.03
70783 DIPLOMAPLC GBP 1975 860 2049 936 0.04

630722 DIRECT LINE INSURANCE GROUP PLC GBP 2218 561 1482 755 0.03
17856 DKSH HOLDING AG CHF 1401493 1302 508 0.03
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440527  DNB BANK ASA NOK 7791930 7888180 0.17
206174 DRAX GROUP PLC GBP 1604 382 1251 359 0.03
759309 DS SMITH PLC GBP 3169 968 2567 002 0.06
98760 DSVA/S DKK 12 950 927 13 530 948 0.29
22738 DUFRYAG-REG CHF 981330 758 853 0.02
129864 EDENRED EUR 5336 087 6747733 0.15
1379973 EDP - ENERGIAS DE PORTUGAL SA EUR 5603 960 6106 381 0.13
106 410 EDP RENOVAVEIS SA EUR 2169088 2 267 597 0.05
48915 EIFFAGE SA EUR 4373 831 4 477679 0.10
303982 ELECTRICITE DE FRANCE SA EUR 1853135 3632585 0.08
112713 ELECTROLUXAB SEK 1862 324 1406 210 0.03
183973 ELEKTAAB-B SEK 1760 285 944 985 0.02
18525 ELIA GROUP SAINV EUR 2063 058 2369 348 0.05
91219 ELISSA EUR 1457 872 1059 053 0.02
71038 ELISAOYJ EUR 3422104 3474 469 0.08
3395 EMS-CHEMIE HOLDING AG CHF 2406 873 2160704 0.05
117690 ENAGAS SA EUR 2463 300 1933 058 0.04
158 008 ENDESA SA EUR 3244 920 2667 965 0.06
3916158 ENEL SPA EUR 26 494 250 17 697 118 0.38
942477  ENGIE SA (ISIN FR0010208488) EUR 12237 538 12 397 342 0.27
1220411 ENISPA EUR 14 749 876 16 175 327 0.35
315821 ENTAINPLC GBP 4579320 4646 807 0.10
46790 ENVAVISAG EUR 975 057 881992 0.02
1042989 E.ONSE EUR 10 509 282 8840375 0.19
313884 EPIROCAB-A SEK 4429771 4 858 387 0.1
353423 EQTAB SEK 8408 549 7041440 0.15
528266 EQUINORASA NOK 12187 645 19 5563 412 0.42
166 532 ERSTE GROUP BANKAG EUR 5284 974 4156 639 0.09
150 941  ESSILORLUXOTTICA SA EUR 21176 361 24 203 389 0.52
301346 ESSITYAB SEK 7492 843 6439 825 0.14
25889 EURAZEO SE EUR 1756 992 1496 384 0.03
70537  EUROFINS SCIENTIFIC SE EUR 5063 687 4569 387 0.10
39860 EURONEXT NV EUR 2991914 2562 998 0.06
95001 EVOLUTION AB SEK 7810765 8 985 376 0.19
100248 EVONIK INDUSTRIES AG EUR 2610082 1870126 0.04
83770 EVOTEC SE EUR 2244 898 1618018 0.04
57727 EXORNV EUR 3813255 3925436 0.09
469854 EXPERIAN PLC GBP 14 262 802 15183772 0.33
182494 FABEGE AB SEK 2323053 1339 746 0.03
312996 FASTIGHETS AB BALDER - B SEK 2288189 1189 166 0.03
84606 FAURECIASE EUR 2793277 1279243 0.03
109815 FERGUSON PLC GBP 11086 943 12166 131 0.26
59904 FERRARINV EUR 9767 453 11950 848 0.26
267616 FERROVIAL SA EUR 6 247 241 6612791 0.14

The accompanying notes form an integral part of these financial statements. 63



Lyxor Index Fund
OcToBER 31, 2022

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

Schedule of Investments (continued)

Nominal .
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

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

Shares (continued)

304419  FINECOBANK BANCA FINECO SPA EUR 3695 867 4152275 0.09
9455 FLUGHAFEN ZURICH AG CHF 1505 267 1485499 0.03
89411 FLUTTER ENTERTAINMENT PLC EUR 10 446 575 11972133 0.26
266 530 FORTNOXAB SEK 1267 282 1147 091 0.02
181333 FORTUM OYJ EUR 3469 085 2583089 0.06
46957 FREENETAG EUR 1098 726 934 914 0.02
99 141 FRESENIUS MEDICAL CARE AG & CO KGAA EUR 6577671 2773965 0.06
192389 FRESENIUS SE & CO KGAA EUR 8307 634 4 482 664 0.10
34689 FUCHS PETROLUB SE EUR 1347432 1005 981 0.02
56762 FUTUREPLC GBP 1885 452 805 407 0.02
20202 GALENICAAG CHF 1125899 1468 531 0.03
217892  GALP ENERGIA SGPS SA EUR 2640 339 2238 840 0.05
16391 GAMES WORKSHOP GROUP PLC GBP 1224 957 1222 069 0.03
10989  GAZTRANSPORT ET TECHNIGAZ SA EUR 1321911 1293 405 0.03
83311 GEAGROUPAG EUR 2916 150 2949 209 0.06
18217 GEBERITAG-REG CHF 9177172 8201426 0.18
23608 GECINASA EUR 3030411 2130622 0.05
33036 GENMABA/S DKK 8579 449 12 886 383 0.28
32828 GENUSPLC GBP 1250 291 976 732 0.02
40940 GEORG FISCHER AG CHF 2123287 2295140 0.05
127364 GETINGEAB-B SEK 3237514 2615675 0.06
221356 GETLINK SE - REG EUR 3119 546 3 548 337 0.08
4028 GIVAUDAN SA-REG CHF 12590 288 12176 443 0.26
94236  GJENSIDIGE FORSIKRING ASA NOK 1784414 1741519 0.04
96935 GLANBIAPLC EUR 1212308 1133170 0.02
5499324 GLENCORE PLC GBP 21738877 32000 377 0.69
67088 GN STORE NORD AS DKK 2872998 1443 625 0.03
110132 GRAFTON GROUP PLC GBP 1470 561 885 264 0.02
50861 GREGGSPLC GBP 1530 162 1195 684 0.03
121429  GRIFOLS SA EUR 2666 718 1045018 0.02
47431  GROUPE BRUXELLES LAMBERT NV EUR 4130770 3538 353 0.08
2050132 GSKPLC GBP 38121216 34124 285 0.74
364750 H&MHENNES & MAURITZAB - B SEK 5956 516 3713709 0.08
2861148 HALEONPLC GBP 9900 611 8932755 0.19
200597 HALMAPLC GBP 5056 038 4942 482 0.1
29964 HANNOVER RUECK SE - REG EUR 4293 598 4938 067 0.1
319672 HARBOUR ENERGY PLC GBP 1292019 1407 317 0.03
176 400 HARGREAVES LANSDOWN PLC GBP 2983 952 1568 365 0.03
839593 HAYSPLC GBP 1438621 1074922 0.02
68 575 HEIDELBERGCEMENTAG EUR 4284 307 3199 024 0.07
50476 HEINEKEN HOLDING NV EUR 3 946 646 3487 892 0.08
119330 HEINEKEN NV EUR 10 759 651 10 095 318 0.22
73139 HELLOFRESH SE EUR 2951853 1481796 0.03
17444 HELVETIAHOLDING AG CHF 1835263 1753 042 0.04
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91031 HENKELAG & CO KGAA - PFD EUR 7509 564 5805 957 0.13
402218 HERASPA EUR 1358 391 970150 0.02
17781 HERMES INTERNATIONAL EUR 16 960 306 23302 001 0.50
1082611 HEXAGONAB SEK 10 790 465 10 824 375 0.23
129220 HEXPOLAB SEK 1129 507 1289 627 0.03
86859 HIKMAPHARMACEUTICALS PLC GBP 2020731 1263 827 0.03
176685 HISCOXLTD GBP 2278749 1850 829 0.04
285672 HOLCIMAG-REG CHF 11675429 13 135 540 0.28
47550 HOLMEN AB SEK 1746 231 1744 091 0.04
147482 HOMESERVE PLC GBP 1567 666 2037671 0.04
298266 HOWDEN JOINERY GROUP PLC GBP 2333400 1785982 0.04
10286 352 HSBC HOLDINGS PLC GBP 66 012 490 53600 714 1.16
29710 HUGO BOSSAG EUR 1617088 1385674 0.03
51035 HUHTAMAKI OYJ EUR 1811522 1855122 0.04
159274 HUSQVARNAAB - B SEK 1456 241 956 658 0.02
2953284 IBERDROLA SA EUR 25 378 350 30 344 993 0.66
215411 1G GROUP HOLDINGS PLC GBP 1901792 1996 266 0.04
26282 IMCDNV EUR 3021297 3450 827 0.07
146996  IMIPLC GBP 2196 949 2102 878 0.05
483817  IMPERIAL BRANDS PLC GBP 10712616 11971427 0.26
215420  INCHCAPE PLC GBP 1818 633 1867 107 0.04
76702 INDIVIOR PLC GBP 1274007 1482393 0.03
560 274  INDUSTRIA DE DISENO TEXTIL SA EUR 14 435548 12 852 686 0.28
79210 INDUSTRIVARDENAB-C SEK 170511 1799 345 0.04
133442 INDUTRADE AB SEK 2133401 2362 351 0.05
672989  INFINEON TECHNOLOGIES AG - REG EUR 17 536 288 16 582 449 0.36
746279 INFORMAPLC GBP 5333712 4830 296 0.10
175554  INFRASTRUTTURE WIRELESS ITALIANE SPA EUR 1687 281 1568 048 0.03
1911650 ING GROEP NV EUR 20731772 19 028 564 0.41
149267  INMOBILIARIA COLONIAL SOCIMI SA EUR 1288731 796 339 0.02
100665 INTERCONTINENTAL HOTELS GROUP PLC GBP 5528 366 5507 023 0.12
146 887  INTERMEDIATE CAPITAL GROUP PLC GBP 21635260 1817 265 0.04
1240703  INTERNATIONAL CONSOLIDATED AIRLINES GROUP SA GBP 2898 285 1756 988 0.04
41166 INTERPUMP GROUP SPA EUR 1543 421 1612884 0.03
87694 INTERTEK GROUP PLC GBP 5177977 3732920 0.08
9415001  INTESA SANPAOLO SPA EUR 18 321 327 18 161 537 0.39
334002 INVESTECPLC GBP 1732823 1706 196 0.04
72715 INVESTMENT AB LATOUR - B SEK 1622676 1243 347 0.03
940 367 INVESTORAB -B SEK 14 447 245 15 529 067 0.34
18329 IPSEN SA EUR 1806 754 1906 216 0.04
87394 ISSA/S DKK 1663 286 1623 494 0.04
244 488  ITALGAS SPA EUR 1341469 1275005 0.03
1810287 ITVPLC GBP 2474 427 1412 969 0.03
885660 J SAINSBURY PLC GBP 2574 084 2005735 0.04
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1238628 JD SPORTS FASHION PLC GBP 2172721 1406 010 0.03
54718 JDE PEET'SNV EUR 1697 376 1585728 0.03
123537  JERONIMO MARTINS SGPS SA EUR 2251786 2591 806 0.06
93553 JOHNSON MATTHEY PLC GBP 2797 085 2108 321 0.05
116830  JULIUS BAER GROUP LTD CHF 5394 934 5666 096 0.12
93040  JUST EAT TAKEAWAY.COM NV EUR 5572904 1615174 0.03
25537 JYSKE BANKA/S - REG DKK 1322293 1395397 0.03
123753 KBC GROUP NV EUR 7983 745 6274 277 0.14
36671 KERING SA EUR 19 595 927 17 004 343 0.37
79550 KERRY GROUP PLC EUR 8 147 485 7000400 0.15
136328 KESKO OYJ-B EUR 2739292 2685 662 0.06
68091 KGHM POLSKA MIEDZ SA PLN 1968 365 1381241 0.03
126 252  KINDRED GROUP PLC SEK 1401 114 1109 730 0.02
1022585 KINGFISHER PLC GBP 3302 854 2607 687 0.06
85283 KINGSPAN GROUP PLC EUR 5614 765 4 357 961 0.09
95691 KINNEVIKAB - B SEK 1611214 1195 946 0.03
40 058 KION GROUP AG EUR 2539 366 900 103 0.02
102460 KLEPIERRE SA EUR 2583420 2085 061 0.05
36307 KNORR-BREMSE AG EUR 2 967 457 1654 147 0.04
73739 KOJAMO OYJ EUR 1420 259 971143 0.02
207139 KONEOYJ-B EUR 10718 190 8585912 0.19
44630 KONGSBERG GRUPPEN ASA NOK 1536 729 1618 289 0.04
504 038  KONINKLIJKE AHOLD DELHAIZE NV EUR 12823613 14239 074 0.31
90213  KONINKLIJKE DSM NV EUR 12156 184 10 762 411 0.23
1696 868 KONINKLIJKE KPN NV EUR 4859712 4803 833 0.10
439 344 KONINKLIJKE PHILIPS NV EUR 14716 319 5631511 0.12
95533 K+SAG EUR 1945 890 2136 118 0.05
29547  KUEHNE + NAGEL INTERNATIONALAG - REG CHF 5993 879 6374 815 0.14
56905 LAFRANCAISE DES JEUX SAEM EUR 1672242 1877 865 0.04
340956 LAND SECURITIES GROUP PLC GBP 3243 357 2 265 626 0.05
40805 LANXESS EUR 2150873 1397 571 0.03
39903 LEG IMMOBILIEN SE EUR 4082 086 2638 386 0.06
2953102 LEGAL & GENERAL GROUP PLC GBP 9108 419 8012319 017
140257 LEGRAND SA EUR 10 700 939 10 819 425 0.23
201423 LEONARDO SPA EUR 1818 883 1637972 0.04
112904 LIFCOAB SEK 1866 536 1649 354 0.04
249556 LINDEPLC EUR 55 536 104 75528 123 1.64
35059680 LLOYDS BANKING GROUP PLC GBP 20987 785 17 162 252 0.37
86402 LOGITECH INTERNATIONAL SA - REG CHF 4775671 4 354 605 0.09
178 048 LONDON STOCK EXCHANGE GROUP PLC GBP 14112 572 15 693 280 0.34
462612 LONDONMETRIC PROPERTY PLC GBP 1299 834 1007 248 0.02
37577 LONZAGROUPAG - REG CHF 17 896 867 19580 615 0.42
81461 L'OREAL SA EUR 27 450 906 25912744 0.56
41244 |'OREAL SA-PF EUR 9003 004 13119716 0.28
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206 LOTUS BAKERIES NV EUR 1145303 1159 780 0.03
522 LPPSA PLN 1492789 917 644 0.02
36758 LUNDBERGFORETAGENAB -B SEK 1473494 1468 065 0.03
131452  LVMH MOET HENNESSY LOUIS VUITTON SE EUR 65 061 496 83997 828 1.82
815894 LXIREITPLC GBP 1370 760 11567 687 0.03
682625 MAN GROUPPLC GBP 1465 607 1723 262 0.04
977669 MARKS & SPENCER GROUP PLC GBP 2293683 1201585 0.03
303671 MEDIOBANCA BANCA DI CREDITO FINANZIARIO SPA EUR 2777632 2785270 0.06
2189004 MELROSE INDUSTRIES PLC GBP 4289 400 2981064 0.06
396456 MERCEDES-BENZ GROUP AG EUR 21554 686 23232322 0.50
65410 MERCK KGAA EUR 9340228 10 792 650 0.23
167 557 MERLIN PROPERTIES SOCIMI SA EUR 1743842 1435963 0.03
370730 METSO OUTOTEC OYJ EUR 2611510 2847948 0.06
1297688 M&GPLC GBP 3296 811 2648 590 0.06
56 504  MILLICOM INTERNATIONAL CELLULAR SA- SDR SEK 1152 486 619789 0.01
109446 MONCLER SPA EUR 4 886 807 4781696 0.10
242643 MONDIPLC GBP 4690 882 4134033 0.09
243825 MOWIASA NOK 5164 359 3679057 0.08
28937 MTUAERO ENGINES AG EUR 5569 773 5244 831 0.1
72287 MUENCHENER RUECKVERSICHERUNGS-GESELLSCHAFTAG IN EUR 16 985 310 19 329 544 0.42
MUENCHEN - REG
1842893 NATIONAL GRID PLC GBP 21447017 20361134 0.44
96260 NATURGY ENERGY GROUP SA EUR 2235042 2498910 0.05
2459216 NATWEST GROUP PLC GBP 6863 851 6726 746 0.15
796191  NELASA NOK 1151283 984 415 0.02
27920 NEMETSCHEK SE EUR 1920123 1350 211 0.03
216299 NESTE OYJ EUR 7667 067 9590 698 0.21
1386320 NESTLE SA CHF 144 012 589 152 830 181 3.32
31817 NETCOMPANY GROUP A/S DKK 2006 556 1105184 0.02
14945 NEXANS SA EUR 1193298 1413797 0.03
333255 NEXISPA EUR 4252 061 2922 646 0.06
70049 NEXTPLC GBP 5063 118 4022 268 0.09
749448 NIBE INDUSTRIERAB - B SEK 4912 883 6 045 402 0.13
132681 NN GROUP NV EUR 5272769 5685 381 0.12
2716484 NOKIAQYJ EUR 12316 888 12243193 0.27
1853535 NORDEABANKABP EUR 16 321 834 17 934 805 0.39
49 564 NORDIC ENTERTAINMENT GROUP AB - B SEK 1996 852 914 881 0.02
63164 NORDIC SEMICONDUCTOR ASA NOK 1175425 902 980 0.02
90165 NORDNET AB PUBL EUR 1329910 1124 808 0.02
685679 NORSK HYDRO ASA NOK 4299708 4402705 0.10
1141837 NOVARTISAG - REG CHF 89 023 417 93 392 593 2.02
822528 NOVO NORDISKA/S DKK 59 766 143 90 497 083 1.96
97215 NOVOZYMESA/S-B DKK 5074 404 5167 093 0.1
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315967 OCADO GROUP PLC GBP 4590 451 1738849 0.04
49883 OCINV EUR 1637 650 1931470 0.04
60530 OMVAG EUR 2746 004 2823119 0.06

1072364 ORANGE SA EUR 12 685 976 10 327 938 0.22
53768 ORIONOYJ-B EUR 2048 248 2502 900 0.05

374932 ORKLAASA NOK 3096 523 2559933 0.06
90466 ORSTEDAS DKK 8 754 657 7550 985 0.16

223923 0SB GROUP PLC GBP 1520975 1082 051 0.02

355958 OXFORD NANOPORE TECHNOLOGIES PLC GBP 2022 403 1088 525 0.02
47322 PANDORAA/S DKK 3555163 2524120 0.05
11495 PARTNERS GROUP HOLDING AG CHF 10 994 409 10 452 536 0.23

377959 PEARSON PLC GBP 3138421 4228703 0.09

132906 PENNON GROUP PLC GBP 1862 122 1296 701 0.03

103604 PERNOD RICARD SA EUR 17 523 524 18 410 431 0.40

169235 PERSIMMON PLC GBP 4735721 2572829 0.06

426610 PHOENIX GROUP HOLDINGS PLC GBP 3313444 2695 634 0.06

473905 POLSKI KONCERN NAFTOWY ORLEN SA PLN 6763731 5519135 0.12
73757 PORSCHE AUTOMOBIL HOLDING SE - PFD EUR 5227 661 4174 646 0.09

232995 POSTE ITALIANE SPA EUR 2210842 2055016 0.04

428065 POWSZECHNAKASA OSZCZEDNOSCI BANK POLSKI SA PLN 3751643 2 366 464 0.05

283647 POWSZECHNY ZAKLAD UBEZPIECZEN SA PLN 2315340 1611990 0.03

665283 PRIMARY HEALTH PROPERTIES PLC GBP 1144 373 861 055 0.02

441813 PROSUS NV EUR 27 644 546 19 457 445 0.42
44930 PROXIMUS SADP EUR 882 356 476 707 0.01

1419016 PRUDENTIAL PLC GBP 21199 969 13 403 287 0.29

146 095 PRYSMIAN SPA EUR 3892 026 4819674 0.10
20157 PSP SWISS PROPERTY AG - REG CHF 2197 543 2180567 0.05

125063 PUBLICIS GROUPE SA EUR 6423 260 7096 075 0.15
50860 PUMASE EUR 3759 260 2279037 0.05

124761  QIAGEN NV EUR 4784 286 5452 056 0.12

293826  QINETIQ GROUP PLC GBP 1335 350 1230 208 0.03
67437 RANDSTAD NV EUR 3572819 3401522 0.07

2831 RATIONALAG EUR 1674 841 1616 501 0.04

371922 RECKITT BENCKISER GROUP PLC GBP 26 636 664 25043 210 0.54
50290 RECORDATI INDUSTRIA CHIMICA E FARMACEUTICA SPA EUR 2124705 1912529 0.04

228205 RED ELECTRICA CORP SA EUR 4104 682 3731152 0.08

992929 RELXPLC GBP 23394122 27078 830 0.59
12135 REMY COINTREAU SA EUR 1883127 1882 139 0.04

103308 RENAULT SA EUR 4 455 425 3220 110 0.07

1264576  RENTOKIL INITIAL PLC GBP 6829912 8019 981 0.17
11251 REPLY SPA EUR 1618 276 1238735 0.03

719287 REPSOL SA EUR 8731369 9 886 600 0.21

121936 REXEL SA EUR 1748 336 2207 651 0.05

429090 RIGHTMOVE PLC GBP 2948903 2458 370 0.05
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Schedule of Investments (continued)

Nominal .
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

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

Shares (continued)

10471  RINGKJOEBING LANDBOBANK A/S DKK 1175561 1153318 0.02
541762 RIOTINTOPLC GBP 31571527 28 634 369 0.62
352980 ROCHE HOLDING AG CHF 111 104 694 118 677 078 2.58

4799 ROCKWOOLA/S DKK 1338 594 966 917 0.02
4544 337 ROLLS-ROYCE HOLDINGS PLC GBP 8699 974 4137 231 0.09
512773 ROTORKPLC GBP 1738483 1530434 0.03
383861 ROYALMAILPLC GBP 1618 808 904 649 0.02

16321 ROYAL UNIBREWA/S DKK 1338919 943 333 0.02
253001 RS GROUPPLC GBP 2545049 2825040 0.06

66 943 RUBIS SCA EUR 2408 148 1539 689 0.03
351639 RWEAG EUR 11066 135 13710 405 0.30
282851 RYANAIR HOLDINGS PLC EUR 4050 611 3477653 0.08

44870 SAABAB SEK 1636 240 1603 065 0.03
105228 SAFESTORE HOLDINGS PLC GBP 1676 830 1107 566 0.02
192809 SAFRAN SA EUR 21070 555 21733430 047

95805 SAGAXAB SEK 2088 691 1785968 0.04
538890 SAGE GROUPPLC GBP 4388 796 4562 736 0.10

28881 SALMARASA NOK 1586 378 989 893 0.02
843740 SAMHALLSBYGGNADSBOLAGET | NORDEN AB SEK 2452 394 1172703 0.03
253443 SAMPO OYJ-A EUR 10 557 882 11729 342 0.25
540695 SANDVIKAB SEK 9446 846 8 544 781 0.19
576 305 SANOFI EUR 49554 716 50 328 716 1.09
548 834 SAP SE EUR 57 717 903 53 604 617 1.16

12279  SARTORIUS AG EUR 3642145 4384 831 0.09

12055 SARTORIUS STEDIM BIOTECH EUR 3197 162 3872 066 0.08

21724  SCHINDLER HOLDING AG CHF 4 458 036 3585 525 0.08
287980 SCHNEIDER ELECTRIC SE EUR 32768 987 36 936 315 0.80
523440 SCHRODERS PLC GBP 2933 521 2388530 0.05

86238 SCORSE EUR 2610659 1312974 0.03

4135 SCOUT24 SE EUR 2221539 2145549 0.05

16244 SEBSA EUR 2134 207 1070 480 0.02

72260 SECTRAAB SEK 1189 991 968 605 0.02
399237 SECURITASAB -B SEK 3454 802 3302316 0.07

1 SECURITAS AB - RIGHTS - 11/10/2022 SEK - - 0.00
610977 SEGROPLC GBP 7287 829 5587 336 0.12
614018 SERCO GROUP PLC GBP 1130974 1168 809 0.03
191395 SESSA EUR 2052 226 1373833 0.03
132237 SEVERN TRENT PLC GBP 4025 801 3 855 886 0.08

3146 SGS SA-REG CHF 7325418 7026 098 0.15
3671809 SHELLPLC EUR 87 237 877 102 700 498 222
2194  SIEGFRIED HOLDING AG CHF 1497 586 1322034 0.03
379359 SIEMENS AG - REG EUR 43235 288 41972 280 0.91
263877 SIEMENS ENERGY AG EUR 5559 215 3117707 0.07
111955  SIEMENS GAMESA RENEWABLE ENERGY SA EUR 1892 957 2010712 0.04
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Schedule of Investments (continued)

Nominal .
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

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

Shares (continued)

131992  SIEMENS HEALTHINEERS AG EUR 6538 450 6148 187 0.13
177375 SIG GROUP AG CHF 3341913 3450303 0.07
64 060  SIGNIFY NV EUR 2257 408 1797 524 0.04
77646 SIKAAG CHF 18 126 342 17725677 0.38
14549  SIMCORP A/S DKK 1099 108 879412 0.02
849001 SKANDINAVISKA ENSKILDA BANKEN AB - A SEK 8419 441 9056 114 0.20
199772 SKANSKAAB - B SEK 3898915 3142430 0.07
189089 SKFAB-B SEK 3269 667 2766 628 0.06
455038 SMITH & NEPHEW PLC GBP 7390 745 5460 032 0.12
193090 SMITHS GROUP PLC GBP 3388 384 3510216 0.08
135809  SMURFIT KAPPA GROUP PLC EUR 4966 782 4553 676 0.10
1122654 SNAM SPA EUR 5366 631 5054 188 0.1
439961 SOCIETE GENERALE SA EUR 12 409 298 10 218 094 0.22
22693 SODEXO SA EUR 1754 130 2036470 0.04
19442  SODEXO SA - PF 2026 EUR 1797 212 1744725 0.04
9601 SOFINASA EUR 2666 813 1896 198 0.04
67052 SOFTCATPLC GBP 1406 824 874 863 0.02
12538 SOITEC EUR 1918 961 1629313 0.04
39001 SOLVAY SA EUR 3867 149 3 558 451 0.08
26458 SONOVAHOLDINGAG CHF 6950 515 6331623 0.14
7970 SOPRA GROUPE EUR 1160 921 1067 980 0.02
57691 SPECTRISPLC GBP 1864 611 2029 669 0.04
71233 SPIESA EUR 1384753 1686 797 0.04
39938 SPIRAX-SARCO ENGINEERING PLC GBP 4854 678 5001 555 0.1
316521 SSABAB-B SEK 1722 341 1487 874 0.03
564 485 SSEPLC GBP 10 043 557 10 232 277 0.22
292256 ST JAMES'S PLACE PLC GBP 4191 114 3625963 0.08
1268 637 STANDARD CHARTERED PLC GBP 8757 285 7688 082 0.17
1169295 STELLANTIS NV EUR 16 032 925 15972 570 0.35
341000 STMICROELECTRONICS NV EUR 9726 949 10 775 600 0.23
278284 STORAENSOOYJ-R EUR 4083 096 3670 566 0.08
188 953  STOREBRAND ASA NOK 1476 542 1485770 0.03
59577  STRAUMANN HOLDING AG CHF 6384 380 5745076 0.12
277993  SVENSKA CELLULOSAAB SCA-B SEK 3392302 3316 546 0.07
754 376 SVENSKA HANDELSBANKEN AB SEK 6885 004 7090 136 0.15
12605 SWATCH GROUP AG CHF 3352512 2872417 0.06
148934 SWECOAB SEK 1943083 1131826 0.02
464 177 SWEDBANKAB - A SEK 7206 139 6 997 665 0.15
760881 SWEDISH MATCH AB SEK 4615931 7914124 0.17
99592 SWEDISH ORPHAN BIOVITRUM AB SEK 1735041 1853 829 0.04
15718  SWISS LIFE HOLDING AG - REG CHF 7099 800 7705650 0.17
38675 SWISS PRIME SITE AG - REG CHF 3258 684 3159 377 0.07
144779  SWISS REAG CHF 12270 827 10 890 261 0.24
12809 SWISSCOMAG - REG CHF 6 357 665 6401 262 0.14
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Schedule of Investments (continued)

Nominal .
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

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

Shares (continued)

69369 SYMRISEAG EUR 6887 604 7169 286 0.16
200433 TATE&LYLEPLC GBP 1927 834 1636 807 0.04
1821218 TAYLOR WIMPEY PLC GBP 3341258 1989676 0.04
6328 TECAN GROUPAG -REG CHF 2178052 2350528 0.05
5083576 TELECOM ITALIA SPA/MILANO EUR 2378080 1007 056 0.02
1585774 TELEFONAKTIEBOLAGET LM ERICSSON - B SEK 12891798 8914 920 0.19
488445 TELEFONICA DEUTSCHLAND HOLDING AG EUR 1394 462 1077510 0.02
2897458 TELEFONICASA EUR 14151 490 10 097 641 0.22
342192 TELENORASA NOK 5063 821 3146 938 0.07
29335 TELEPERFORMANCE EUR 7611816 7958 586 0.17
249937 TELE2AB SEK 2934714 2071490 0.04
1234958 TELIACOAB SEK 4 563 561 3307 393 0.07
33467 TEMENOS AG - REG CHF 3736 851 2019998 0.04
233044 TENARIS SA EUR 21624 225 3659 956 0.08
749015 TERNA-RETE ELETTRICA NAZIONALE EUR 4934 745 5024 393 0.1
3844930 TESCOPLC GBP 12514 529 9634 721 0.21
55192 THALES SA EUR 5448 098 7100 451 0.15
68309 THULE GROUP AB SEK 2144 571 1360 958 0.03
297 551  THYSSENKRUPP AG EUR 3024 215 1586 542 0.03
31079 TIETOEVRY QYJ EUR 808 635 750 247 0.02
102456 TOMRA SYSTEMS ASA NOK 1769176 1675270 0.04
23457 TOPDANMARKAS DKK 1247008 1096 475 0.02
1311198 TOTALENERGIES SE EUR 56 674 508 72 247010 1.56
112317  TRAVIS PERKINS PLC GBP 1795 260 1076 589 0.02
121075 TRELLEBORGAB -B SEK 2179 951 2697 145 0.06
932263 TRITAXBIG BOXREIT PLC GBP 2100598 1523724 0.03
180043 TRYGA/S DKK 3592 826 3943156 0.09
534629 TUIAG-DI GBP 1492601 820877 0.02
52686 UBISOFT ENTERTAINMENT SA EUR 3007 677 1463 090 0.03
1631353 UBS GROUPAG CHF 22 463 762 26 207 865 0.57
62978 UCBSA EUR 5300976 4 806 481 0.10
88866 UMICORE SA EUR 3457 140 2963 681 0.06
53100 UNIBAIL RODAMCO REITS EUR 5446 048 2542428 0.06
1027 843  UNICREDIT SPA EUR 11063 103 12 897 374 0.28
1324032 UNILEVERPLC GBP 62 161 048 61304 347 1.33
152958  UNITE GROUP PLC GBP 1903 709 1587670 0.03
48164  UNITED INTERNET AG - REG EUR 1697 495 911 504 0.02
366268 UNITED UTILITIES GROUP PLC GBP 4142 032 4008 296 0.09
379176  UNIVERSAL MUSIC GROUP NV EUR 7801959 7527 402 0.16
282151  UPM-KYMMENE OYJ EUR 8184 051 9567 740 0.21
108 642 VALEO EUR 3 244 860 1813235 0.04
92992 VALMET OYJ EUR 2 405 445 2141606 0.05
47839  VANTAGE TOWERS AG EUR 1593 905 1362 455 0.03
15466 VAT GROUP AG CHF 3641918 3577617 0.08
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Schedule of Investments (continued)

Nominal .
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

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

Shares (continued)

344 446 VEOLIAENVIRONNEMENT SA EUR 8748 239 7781035 0.17
40926 VERBUND AG EUR 2978 959 3243 386 0.07
521229 VESTAS WIND SYSTEMS A/S DKK 11853 197 10 389 854 0.23
43411 VICTREXPLC GBP 1112092 835 955 0.02
282415 VINCI SA EUR 25157 509 26 315 430 0.57
703289 VIRGIN MONEY UK PLC GBP 1518 083 1115070 0.02
110959  VISTRY GROUP PLC GBP 1482142 779 453 0.02
38799 VITROLIFE AB SEK 1636172 634 468 0.01
358769  VIVENDI SE EUR 3168 728 2972042 0.06
13243179  VODAFONE GROUP PLC GBP 21724 892 15680 763 0.34
33031 VOESTALPINE AG EUR 957 749 726 021 0.02
103952 VOLKSWAGEN AG - PFD EUR 16 603 683 13 445 152 0.29
823010 VOLVOAB-B SEK 13292 383 13 624 209 0.30
267690 VOLVO CARAB SEK 1926 152 1149 265 0.02
363582 VONOVIASE EUR 16 221 891 8 144 237 0.18
9538 WACKER CHEMIE AG EUR 1497 392 1124 530 0.02
311010 WALLENSTAM AB SEK 1912438 1110003 0.02
86522 WAREHOUSES DE PAUW CVA EUR 2747 269 2 247 842 0.05
194263 WARTSILAOYJABP EUR 2080517 1340415 0.03
119576  WATCHES OF SWITZERLAND GROUP PLC GBP 1793 684 1078 886 0.02
144506 WEIR GROUP PLC GBP 2713627 2563 029 0.06
13636 WENDEL SE EUR 1488 820 1081335 0.02
100821  WHITBREAD PLC GBP 3589 667 3020872 0.07
36678 WIENERBERGER AG EUR 916 068 848729 0.02
136 536 WIHLBORGS FASTIGHETER AB SEK 1038 690 905 094 0.02
332427 WISE PLC GBP 3001914 2575302 0.06
134280 WOLTERS KLUWER NV EUR 10 207 861 14441814 0.31
124201  WORLDLINE SA EUR 6759 954 5504 588 0.12
585141  WPPPLC GBP 7077 585 5221552 0.1
81103  YARAINTERNATIONAL ASA NOK 3321958 3662 194 0.08
132562 ZALANDO SE EUR 8 356 546 3092671 0.07
75594  ZURICH INSURANCE GROUP AG CHF 28 483 269 32657 281 0.71
499021 31 GROUP PLC GBP 6934 819 6 746 434 0.15
Total Shares 4654 381 060 4584 531794 99.31

Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 4 654 381 060 4 584 531 794 99.31
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Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR  net assets
Other transferable securities
Shares
23873 AEDIFICA SA-RIGHTS - 17/05/2022 EUR - 0.00
20292 NMC HEALTH PLC GBP 620 669 0.00
Total Shares 620 669 0.00
Total Other transferable securities 620 669 0.00
Total Investments 4 655 001 729 4 584 531 794 99.31
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Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Pharmaceuticals and Biotechnology 13.22 United Kingdom 2248
Banks 747 France 16.27
Oil, Gas and Coal 6.65 Switzerland 15.10
Personal Goods 4.73 Germany 11.28
Food Producers 4.65 Netherlands 8.18
Chemicals 4.42 Sweden 4.94
Non-life Insurance 3.79 Denmark 4.08
Technology Hardware and Equipment 3.58 Spain 3.74
Investment Banking and Brokerage Services 3.34 Ireland 2.83
Software and Computer Services 3.18 Italy 2.79
Construction and Materials 313 Finland 2.05
Personal Care, Drug and Grocery Stores 3.13 Jersey 1.44
Industrial Support Services 2.70 Belgium 1.30
Beverages 253 Norway 1.30
Telecommunications Service Providers 2.51 Luxembourg 0.43
Industrial Transportation 2.34 Austria 0.35
General Industrials 2.31 Poland 0.32
Electricity 2.23 Portugal 0.24
Medical Equipment and Services 223 Isle of Man 0.10
Automobiles and Parts 221 Bermuda 0.04
Industrial Engineering 213 Faroe Islands 0.03
Industrial Metals and Mining 2.00 Malta 0.02
Gas, Water and Multi-utilities 1.77 99.31
Media 1.76
Aerospace and Defense 1.73
Tobacco 1.39
Life Insurance 1.32
Electronic and Electrical Equipment 1.18
Travel and Leisure 1.02
Retailers 0.81
Real Estate Investment Trusts 0.77
Real Estate Investment and Services 0.64
Consumer Services 0.57
Telecommunications Equipment 0.51
Industrial Materials 0.44
Household Goods and Home Construction 0.42
Alternative Energy 0.27
Health Care Providers 0.17
Leisure Goods 0.06

99.31
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Nominal .
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

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

Shares

17764 ADIDAS AG - REG EUR 4414 499 1758 281 0.61
3015 ADYENNV EUR 5020 206 4379 589 1.52
17010  AIR LIQUIDE SA (ISIN FR0000053951) EUR 1543 663 2250423 0.78
38201 AIRLIQUIDE SA (ISIN FR0000120073) EUR 5095 632 5053 992 1.75
61644 AIRBUS SE EUR 5501 681 6 754 950 2.34
43097 ALLIANZ SE - REG EUR 8442024 7852273 272
94102 ANHEUSER-BUSCH INBEV SA/NV EUR 5191312 4761561 1.65
42887 ASML HOLDING NV EUR 17 082 026 20 499 986 7.09
208371 AXASA EUR 4414022 5209 275 1.80
637607 BANCO BILBAO VIZCAYAARGENTARIA SA EUR 3525630 3321295 1.15
1771987 BANCO SANTANDER SA EUR 4 647 543 4646 150 1.61
96909 BASF SE - REG EUR 5498 903 4403 060 1.52
103656 BAYERAG EUR 6081134 5516 572 1.91
33816 BAYERISCHE MOTOREN WERKE AG EUR 2367 989 2689 048 0.93
120051 BNP PARIBAS SA EUR 5233307 5701822 1.97
81680 CRHPLC EUR 2761834 2979 686 1.03
67460 DANONE SA EUR 3928471 3395936 1.18
20047 DEUTSCHE BOERSE AG EUR 3031623 3300739 1.14
103960 DEUTSCHE POSTAG - REG EUR 4108 512 3733204 1.29
365972 DEUTSCHE TELEKOM AG - REG EUR 5813 522 7013487 243
819644 ENEL SPA EUR 5767730 3703971 1.28
261445 ENISPA EUR 2778428 3465192 1.20
32058 ESSILORLUXOTTICA SA EUR 4225511 5140 500 1.78
18552 FLUTTER ENTERTAINMENT PLC EUR 2690 965 2484 113 0.86
3721 HERMES INTERNATIONAL EUR 5421375 4876 371 1.69
612935 IBERDROLASA EUR 5913129 6297 907 2.18
117264  INDUSTRIA DE DISENO TEXTIL SA EUR 2845530 2690 036 0.93
137789  INFINEON TECHNOLOGIES AG - REG EUR 4 489 897 3395121 1.18
397 484 ING GROEP NV EUR 3447 166 3956 556 1.37
1948308 INTESA SANPAOLO SPA EUR 3786 866 3758286 1.30
7675 KERING SA EUR 4262 867 3558 898 1.23
104796  KONINKLIJKE AHOLD DELHAIZE NV EUR 2649410 2960 487 1.03
52442 LINDEPLC EUR 11998 721 15871 571 5.50
17827 L'OREAL SA EUR 5650 260 5670 769 1.96
7855 L'OREAL SA-PF EUR 1747 249 2498 676 0.87
27537  LVMH MOET HENNESSY LOUIS VUITTON SE EUR 13 250 842 17 596 143 6.09
82977 MERCEDES-BENZ GROUP AG EUR 4005 119 4 862 452 1.68
14782 MUENCHENER RUECKVERSICHERUNGS-GESELLSCHAFT AG IN EUR 3540 099 3952707 1.37

MUENCHEN - REG
569282 NOKIAQYJ EUR 2612037 2565 754 0.89
394139 NORDEA BANK ABP EUR 3603416 3813689 1.32
21234 PERNOD RICARD SA EUR 3355502 3773282 1.31
91081 PROSUS NV EUR 6215431 4011207 1.39
40016 SAFRAN SA EUR 4200513 4510 604 1.56
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Nominal .
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

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

Shares (continued)

121255 SANOFI EUR 10 559 655 10 589 199 3.67
114468 SAP SE EUR 13587 712 11180 090 3.87
60256 SCHNEIDER ELECTRIC SE EUR 6900 322 7728435 2.68
78563 SIEMENS AG - REG EUR 8788 081 8692210 3.01
239333  STELLANTIS NV EUR 3832170 3269 289 1.13
276 346 TOTALENERGIES SE EUR 10 922 569 15 226 665 5.27
59600 VINCISA EUR 5091 546 5553 528 1.92
21757 VOLKSWAGENAG - PFD EUR 3343673 2814050 0.97
75683 VONOVIASE EUR 3796 675 1695 299 0.59
Total Shares 278 983 999 287 384 386 99.50

Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 278 983 999 287 384 386 99.50

Total Investments 278 983 999 287 384 386 99.50
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Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Personal Goods 12.44 France 37.50
Chemicals 9.55 Germany 25.23
Banks 8.72 Netherlands 15.87
Technology Hardware and Equipment 8.27 Ireland 7.39
Oil, Gas and Coal 6.47 Spain 5.87
Non-life Insurance 5.89 Italy 3.78
Pharmaceuticals and Biotechnology 5.58 Finland 2.21
Software and Computer Services 5.26 Belgium 1.65
Automobiles and Parts 472 99.50
Aerospace and Defense 3.90
Electricity 3.46
General Industrials 3.01
Beverages 2.96
Construction and Materials 2.95
Electronic and Electrical Equipment 268
Telecommunications Service Providers 243
Medical Equipment and Services 1.78
Industrial Support Services 1.52
Industrial Transportation 1.29
Food Producers 1.18
Investment Banking and Brokerage Services 1.14
Personal Care, Drug and Grocery Stores 1.03
Retailers 0.93
Telecommunications Equipment 0.89
Travel and Leisure 0.86
Real Estate Investment and Services 0.59

99.50
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Schedule of Investments

Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency USD USD net assets
Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market
Bonds
200000 ABBOTT LABORATORIES 4.75% 30/11/2036 usDb 209038 191214 0.12
200000 ABBOTT LABORATORIES 4.9% 30/11/2046 usD 207 684 186 394 0.12
250000 ABBVIE INC 2.6% 21/11/2024 usDb 247 852 237 663 0.15
212000 ABBVIE INC 2.95% 21/11/2026 usD 232 896 193 575 0.12
77000 ABBVIE INC 3.2% 14/05/2026 usD 82 594 71763 0.05
315000 ABBVIE INC 3.2% 21/11/2029 usD 352 272 275001 0.17
599 000 ABBVIE INC 3.6% 14/05/2025 usD 616 233 575033 0.35
350000 ABBVIE INC 3.8% 15/03/2025 usD 372720 338 093 0.21
112000 ABBVIE INC 4.05% 21/11/2039 usD 61620 90 215 0.06
180 000 ABBVIE INC 4.25% 14/11/2028 usD 204 001 169 396 0.11
360000 ABBVIE INC 4.25% 21/11/2049 usD 290 392 279 205 0.18
140000 ABBVIE INC 4.3% 14/05/2036 usb 168 428 120 768 0.08
130000 ABBVIE INC 4.4% 06/11/2042 usDb 155 436 106 447 0.07
190 000 ABBVIE INC 4.45% 14/05/2046 usDb 196 619 152 595 0.10
59000 ABBVIE INC 4.5% 14/05/2035 usD 73083 52 475 0.03
277000 ABBVIE INC 4.7% 14/05/2045 usD 344 639 230 564 0.15
124000 ABBVIE INC 4.875% 14/11/2048 usD 145273 106 165 0.07
180 000 ADOBE INC 2.3% 01/02/2030 usD 184 739 149 567 0.09
400000 AERCAP IRELAND CAPITAL DAC / AERCAP GLOBAL AVIATION TRUST 1.15% usD 393101 379144 0.24
29/10/2023
363000 AERCAP IRELAND CAPITAL DAC / AERCAP GLOBAL AVIATION TRUST 3.3% usDb 368 083 272 540 0.17
30/01/2032
150 000 AERCAP IRELAND CAPITAL DAC / AERCAP GLOBAL AVIATION TRUST 3.65% usD 145175 130 959 0.08
21/07/2027
150 000 AERCAP IRELAND CAPITAL DAC / AERCAP GLOBAL AVIATION TRUST 3.85% usD 154 360 99720 0.06
29/10/2041
514000 AERCAP IRELAND CAPITAL DAC / AERCAP GLOBAL AVIATION TRUST 6.5% usD 574 453 507 137 0.32
15/07/2025
50000 AETNAINC 3.875% 15/08/2047 usD 56 558 35976 0.02
100 000 AFLAC INC 3.6% 01/04/2030 usD 110 223 88 851 0.06
110000 ALEXANDRIA REAL ESTATE EQUITIES INC 1.875% 01/02/2033 usD 91689 76 176 0.05
70000 ALEXANDRIA REAL ESTATE EQUITIES INC 3.55% 15/03/2052 usD 55963 45 266 0.03
200000 ALLY FINANCIAL INC 1.45% 02/10/2023 usD 195 524 191 858 0.12
162 000  ALLY FINANCIAL INC 8% 01/11/2031 usDb 202 585 166 298 0.11
303000 AMAZON.COM INC 0.45% 12/05/2024 usDb 287 499 284099 0.18
368000 AMAZON.COM INC 1.2% 03/06/2027 usb 341945 313245 0.20
86 000 AMAZON.COM INC 1.5% 03/06/2030 usD 86 861 67 258 0.04
250000 AMAZON.COM INC 1.65% 12/05/2028 usD 230695 211193 0.13
496 000 AMAZON.COM INC 2.1% 12/05/2031 usD 479618 397 116 0.25
150 000 AMAZON.COM INC 2.5% 03/06/2050 usD 109 298 89319 0.06
50000 AMAZON.COM INC 2.875% 12/05/2041 usD 49 897 35440 0.02
234000 AMAZON.COM INC 3.1% 12/05/2051 usD 242 450 156 710 0.10
408000 AMAZON.COM INC 3.15% 22/08/2027 usD 436 405 377815 0.24
100 000 AMAZON.COM INC 3.25% 12/05/2061 usD 103 230 64 242 0.04
300000 AMAZON.COM INC 3.6% 13/04/2032 usb 290 028 268 452 0.17
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209000 AMAZON.COM INC 3.875% 22/08/2037 usD 259 237 177 763 0.11
100 000 AMAZON.COM INC 3.95% 13/04/2052 usDb 95 649 78 456 0.05
77000 AMAZON.COM INC 4.05% 22/08/2047 usb 79 826 62614 0.04
100000 AMAZON.COM INC 4.1% 13/04/2062 usD 90 569 76 671 0.05
104 000 AMAZON.COM INC 4.25% 22/08/2057 usD 139 398 83673 0.05
29000 AMAZON.COM INC 4.8% 05/12/2034 usD 38 406 28224 0.02
220000 AMAZON.COM INC 4.95% 05/12/2044 usD 266 102 205993 0.13
200000 AMERICAN EXPRESS CO FRN 03/08/2033 usD 193 316 177 782 0.11
60000 AMERICAN EXPRESS CO 1.65% 04/11/2026 usD 59 003 51683 0.03
364 000 AMERICAN EXPRESS CO 3% 30/10/2024 usD 377 549 347 816 0.22
200000 AMERICAN EXPRESS CO 3.375% 03/05/2024 usD 197 291 193 992 0.12
79000 AMERICAN EXPRESS CO 4.05% 03/12/2042 usD 78 878 61212 0.04
107000 AMERICAN INTERNATIONAL GROUP INC 4.375% 30/06/2050 usb 127 534 83 691 0.05
59000 AMERICAN INTERNATIONAL GROUP INC 4.75% 01/04/2048 usb 73 355 48 811 0.03
90000 AMERICAN TOWER CORP 3.1% 15/06/2050 usDb 88173 53178 0.03
100000 AMERICAN TOWER CORP 3.8% 15/08/2029 usD 100 345 87 283 0.06
300000 AMERICAN TOWER CORP 5% 15/02/2024 usD 326 019 298 464 0.19
193000 AMERICAN WATER CAPITAL CORP 2.3% 01/06/2031 usD 181 040 151517 0.10
53000 AMERICAN WATER CAPITAL CORP 3.25% 01/06/2051 usD 53 336 34 982 0.02
100000 AMERICAN WATER CAPITAL CORP 3.75% 01/09/2047 usD 110 848 72 376 0.05
50000 AMERICAN WATER CAPITAL CORP 4.2% 01/09/2048 usD 63 271 39 186 0.02
118000 AMERICAN WATER CAPITAL CORP 6.593% 15/10/2037 usD 171294 123 867 0.08
147000 AMGEN INC 2.2% 21/02/2027 usD 142 480 130 511 0.08
130000 AMGEN INC 2.3% 25/02/2031 usDb 136 157 103 841 0.07
87000 AMGEN INC 2.45% 21/02/2030 usD 90 161 71703 0.05
260000 AMGEN INC 2.6% 19/08/2026 usD 261623 237749 0.15
100000 AMGEN INC 2.8% 15/08/2041 usD 67 193 67 149 0.04
150000 AMGEN INC 3% 15/01/2052 usD 122735 92 483 0.06
146 000 AMGEN INC 3.15% 21/02/2040 usD 152732 104 140 0.07
100000 AMGEN INC 3.2% 02/11/2027 usD 108 897 91761 0.06
100000 AMGEN INC 3.375% 21/02/2050 usD 91334 66 691 0.04
10000 AMGEN INC 4.2% 22/02/2052 usD 10 061 7649 0.00
224000 AMGEN INC 4.4% 01/05/2045 usD 243195 180 324 0.11
180000 AMGEN INC 4.4% 22/02/2062 usD 192 235 136 908 0.09
63000 AMGEN INC 4.563% 15/06/2048 usD 69 325 51356 0.03
176 000 AMGEN INC 4.663% 15/06/2051 usDb 232158 145 306 0.09
220000 ANALOG DEVICES INC 2.1% 01/10/2031 usD 199 736 172720 0.11
142000 ANTHEM INC 2.375% 15/01/2025 usD 142 075 133477 0.08
82000 ANTHEM INC 3.125% 15/05/2050 usD 83123 52 831 0.03
150000 ANTHEM INC 4.101% 01/03/2028 usD 149 642 140 864 0.09
119000 ANTHEM INC 4.375% 01/12/2047 usD 125063 95916 0.06
50000 ANTHEM INC 4.65% 15/01/2043 usD 64 448 42242 0.03
83000 APPLE INC 0.55% 20/08/2025 usD 82 851 74 076 0.05
300000 APPLE INC 0.7% 08/02/2026 usD 271807 263103 0.17
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130000 APPLE INC 1.125% 11/05/2025 usD 127 758 118 997 0.08
150 000 APPLE INC 1.2% 08/02/2028 usDb 131643 125010 0.08
50000 APPLE INC 1.4% 05/08/2028 usD 49181 41420 0.03
100000 APPLE INC 1.65% 08/02/2031 usD 97 690 78 451 0.05
80000 APPLE INC 1.65% 11/05/2030 usD 82 036 64 034 0.04
150 000 APPLE INC 2.05% 11/09/2026 usD 159 802 135713 0.09
150000 APPLE INC 2.2% 11/09/2029 usD 151000 126 810 0.08
100000 APPLE INC 2.375% 08/02/2041 usD 96 318 66 892 0.04
160 000 APPLE INC 2.4% 20/08/2050 usD 133 480 94 437 0.06
195000 APPLE INC 2.45% 04/08/2026 usD 209 168 179 486 0.11
70000 APPLE INC 2.55% 20/08/2060 usD 70 367 40 325 0.03
50000 APPLE INC 2.65% 08/02/2051 usD 46 269 31110 0.02
211000 APPLE INC 2.65% 11/05/2050 usD 193 847 132 632 0.08
110000 APPLE INC 2.7% 05/08/2051 usD 106 963 68 992 0.04
110000 APPLE INC 2.75% 13/01/2025 usDb 114 654 105601 0.07
51000 APPLE INC 2.8% 08/02/2061 usD 46728 30 254 0.02
50000 APPLE INC 2.85% 05/08/2061 usD 51402 30 065 0.02
249000 APPLE INC 2.85% 11/05/2024 usD 247 630 242 222 0.15
150 000 APPLE INC 2.9% 12/09/2027 usD 163 665 137 945 0.09
158 000  APPLE INC 2.95% 11/09/2049 usD 163 984 106 620 0.07
125000 APPLE INC 3% 13/11/2027 usD 140 244 115 658 0.07
72000 APPLE INC 3% 20/06/2027 usD 80 651 67 193 0.04
400000 APPLE INC 3.2% 11/05/2027 usD 423 656 374788 0.24
252000 APPLE INC 3.25% 23/02/2026 usD 281749 240 222 0.15
200000 APPLE INC 3.35% 08/08/2032 usD 189 332 176 422 0.11
215000 APPLE INC 3.35% 09/02/2027 usD 243 844 203934 0.13
108 000 APPLE INC 3.45% 09/02/2045 usD 129 602 81786 0.05
100000 APPLE INC 3.75% 13/11/2047 usD 107 209 78 440 0.05
150 000 APPLE INC 3.85% 04/05/2043 usD 147 304 121979 0.08
158 000 APPLE INC 3.85% 04/08/2046 usD 161 244 126 160 0.08
300000 APPLE INC 3.95% 08/08/2052 usD 257 525 238131 0.15
100 000 APPLE INC 4.1% 08/08/2062 usD 79 688 77781 0.05
38000 APPLE INC 4.25% 09/02/2047 usD 50 966 32694 0.02
87000 APPLE INC 4.375% 13/05/2045 usD 114 449 75 851 0.05
47000 APPLE INC 4.45% 06/05/2044 usD 64 124 42011 0.03
24000 APPLE INC 4.5% 23/02/2036 usD 32162 22972 0.01
179000 APPLE INC 4.65% 23/02/2046 usD 248 972 161411 0.10
51000 APPLIED MATERIALS INC 3.3% 01/04/2027 usD 57 841 47 948 0.03
148000 APPLIED MATERIALS INC 4.35% 01/04/2047 usD 188 877 125 045 0.08
78000 APTIV PLC/APTIV CORP 4.15% 01/05/2052 usD 79014 52638 0.03
83000 APTIV PLC 3.1% 01/12/2051 usD 68 232 46 204 0.03
113000 ARCH CAPITAL GROUP LTD 3.635% 30/06/2050 usD 102 866 72 592 0.05
100000 ARCHER-DANIELS-MIDLAND CO 3.25% 27/03/2030 usD 112 554 88 278 0.06
100000 ASTRAZENECA FINANCE LLC 1.75% 28/05/2028 usD 89 068 83 676 0.05
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101000 ASTRAZENECAPLC 1.375% 06/08/2030 usD 98 000 77 263 0.05
430000 ASTRAZENECAPLC 3.375% 16/11/2025 usDb 439 005 409 811 0.26
50000 ASTRAZENECAPLC 4% 18/09/2042 usD 51292 41093 0.03
128000 ASTRAZENECAPLC 4.375% 16/11/2045 usD 121559 108 454 0.07
175000 ASTRAZENECAPLC 6.45% 15/09/2037 usD 263 361 187 934 0.12
150000 ATMOS ENERGY CORP 1.5% 15/01/2031 usD 142789 11783 0.07
138000 ATMOS ENERGY CORP 4.3% 01/10/2048 usD 139172 109 168 0.07
300000 AT&T INC 0.9% 25/03/2024 usD 285009 283 392 0.18
400000 AT&TINC 1.65% 01/02/2028 usD 330 268 330020 0.21
200000 AT&T INC 2.25% 01/02/2032 usD 151 876 150 428 0.10
300000 AT&T INC 2.3% 01/06/2027 usD 263 553 261819 0.17
400000 AT&T INC 2.55% 01/12/2033 usD 297 303 295092 0.19
200000 AT&TINC 2.75% 01/06/2031 usD 160 910 160 030 0.10
350000 AT&TINC 3.5% 01/06/2041 usD 253 274 247 303 0.16
400000 AT&T INC 3.5% 15/09/2053 usDb 267 596 257 104 0.16
389000 AT&T INC 3.55% 15/09/2055 usD 256 499 246 214 0.16
200000 AT&T INC 3.65% 01/06/2051 usD 136 932 133 298 0.08
400000 AT&TINC 3.65% 15/09/2059 usD 260 776 253 344 0.16
400000 AT&TINC 3.8% 01/12/2057 usD 271728 263 540 0.17
200000 AT&T INC 4.5% 09/03/2048 usD 158 464 154 438 0.10
100000 AT&T INC 4.5% 15/05/2035 usD 84 707 86 333 0.05
250000 AT&T INC 4.75% 15/05/2046 usD 208 640 204 248 0.13
183000 AUTOMATIC DATA PROCESSING INC 1.25% 01/09/2030 usD 177 069 140 226 0.09
190 000 AVANGRID INC 3.2% 15/04/2025 usDb 192 235 179 360 0.11
43000 AVANGRID INC 3.8% 01/06/2029 usD 49 450 37 662 0.02
126 000 AXA EQUITABLE HOLDINGS INC 5% 20/04/2048 usD 138 859 101010 0.06
70000 BAKER HUGHES HOLDINGS LLC 5.125% 15/09/2040 usD 88 272 60 059 0.04
100000 BALTIMORE GAS AND ELECTRIC CO 2.25% 15/06/2031 usD 100 264 78 849 0.05
200000 BANCO SANTANDER SA 2.749% 03/12/2030 usD 160 070 138 348 0.09
400000 BANCO SANTANDER SA 3.8% 23/02/2028 usD 410 043 339876 0.21
200000 BANCO SANTANDER SA 3.892% 24/05/2024 usD 195 136 193 834 0.12
200000 BANCO SANTANDER SA 4.379% 12/04/2028 usD 213 667 175758 0.11
200000 BANCO SANTANDER SA 5.147% 18/08/2025 usD 199 300 192 378 0.12
200000 BANK OF AMERICA CORP FRN 02/04/2026 usD 187 866 187 818 0.12
100000 BANK OF AMERICA CORP FRN 04/02/2028 usD 92 548 86 488 0.05
300000 BANK OF AMERICA CORP FRN 04/02/2033 usD 262 356 232 464 0.15
208 000 BANK OF AMERICA CORP FRN 05/03/2029 usDb 231094 186 873 0.12
236 000 BANK OF AMERICA CORP FRN 07/02/2030 usDb 263 089 208 827 0.13
150000 BANK OF AMERICA CORP FRN 08/03/2037 usD 135 256 120 392 0.08
150 000 BANK OF AMERICA CORP FRN 11/03/2027 usD 141 502 129 537 0.08
127000 BANK OF AMERICA CORP FRN 11/03/2032 usD 127 694 97 899 0.06
520000 BANK OF AMERICA CORP FRN 13/02/2026 usD 510215 475820 0.30
198 000 BANK OF AMERICA CORP FRN 13/02/2031 usD 176 895 155 440 0.10
300000 BANK OF AMERICA CORP FRN 14/06/2029 usD 297 008 242760 0.15
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250000 BANK OF AMERICA CORP FRN 15/03/2025 usD 262715 241018 0.15
113000 BANK OF AMERICA CORP FRN 15/03/2050 usDb 131730 87 804 0.06
483000 BANK OF AMERICA CORP FRN 19/06/2026 usD 475514 431040 0.27
217000 BANK OF AMERICA CORP FRN 19/06/2041 usD 205 379 137 565 0.09
140000 BANK OF AMERICA CORP FRN 20/01/2028 usD 147 869 127 996 0.08
250000 BANK OF AMERICA CORP FRN 20/01/2048 usD 219611 197 888 0.13
170000 BANK OF AMERICA CORP FRN 20/03/2051 usD 188 053 126 188 0.08
400000 BANK OF AMERICA CORP FRN 20/12/2028 usD 403 448 353 256 0.22
250000 BANK OF AMERICA CORP FRN 21/07/2032 usD 220214 185098 0.12
200000 BANK OF AMERICA CORP FRN 21/07/2052 usD 147 012 118770 0.08
700000 BANK OF AMERICA CORP FRN 22/04/2027 usD 641218 598 353 0.37
400000 BANK OF AMERICA CORP FRN 22/04/2032 usD 412514 308716 0.20
141000 BANK OF AMERICA CORP FRN 22/04/2042 usD 149 923 97 500 0.06
300000 BANK OF AMERICA CORP FRN 22/07/2028 usD 288 513 286 176 0.18
250000 BANK OF AMERICA CORP FRN 22/07/2033 usDb 233339 229 450 0.15
250000 BANK OF AMERICA CORP FRN 22/10/2025 usD 240 346 233133 0.15
270000 BANK OF AMERICA CORP FRN 22/10/2030 usD 262 648 220 147 0.14
200000 BANK OF AMERICA CORP FRN 23/01/2026 usD 216 813 188 462 0.12
204 000 BANK OF AMERICA CORP FRN 23/04/2027 usD 188 751 187 739 0.12
140000 BANK OF AMERICA CORP FRN 23/04/2040 usD 150 672 109 057 0.07
347000 BANK OF AMERICA CORP FRN 23/07/2029 usD 390 028 315246 0.20
242000 BANK OF AMERICA CORP FRN 23/07/2030 usD 255933 202 486 0.13
15000 BANK OF AMERICA CORP FRN 23/07/2031 usD 14189 11129 0.01
197000 BANK OF AMERICA CORP FRN 24/04/2038 usDb 227 391 160 009 0.10
115000 BANK OF AMERICA CORP FRN 24/10/2024 usD 114 494 109 110 0.07
50000 BANK OF AMERICA CORP FRN 24/10/2026 usDb 49 666 43380 0.03
240000 BANK OF AMERICA CORP FRN 24/10/2031 usD 211 944 176 323 0.11
200000 BANK OF AMERICA CORP FRN 27/04/2033 usD 193916 177 532 0.11
185000 BANK OF AMERICA CORP FRN 29/04/2031 usD 187 831 146 241 0.09
100000 BANK OF AMERICA CORP 3.248% 21/10/2027 usD 98 474 89 322 0.06
151000 BANK OF AMERICA CORP 3.5% 19/04/2026 usD 165 750 141158 0.09
300000 BANK OF AMERICA CORP 3.95% 21/04/2025 usD 329 368 287 289 0.18
300000 BANK OF AMERICA CORP 4% 22/01/2025 usD 328 656 289 305 0.18
269 000 BANK OF AMERICA CORP 4.183% 25/11/2027 usD 299 682 246 633 0.16
52000 BANK OF AMERICA CORP 4.2% 26/08/2024 usD 57 410 50 857 0.03
142000 BANK OF AMERICA CORP 4.25% 22/10/2026 usDb 152 525 134 326 0.08
181000 BANK OF AMERICA CORP 5.875% 07/02/2042 usD 262 458 173700 0.11
162000 BANK OF AMERICA CORP 6.11% 29/01/2037 usDb 197 954 155 925 0.10
100000 BANK OF AMERICA CORP 7.75% 14/05/2038 usD 157 309 110751 0.07
222000 BANK OF MONTREAL FRN 10/01/2037 usD 201 296 162 215 0.10
390000 BANK OF MONTREAL 2.5% 28/06/2024 usD 392212 372441 0.24
250000 BANK OF MONTREAL 3.3% 05/02/2024 usD 267 387 243923 0.15
449000 BANK OF NEW YORK MELLON CORP 2.1% 24/10/2024 usD 464718 423729 0.27
50000 BANK OF NOVA SCOTIA 1.3% 11/06/2025 usD 51026 44 907 0.03
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400000 BANK OF NOVA SCOTIA 1.45% 10/01/2025 usD 378 984 366 488 0.23
195000 BANK OF NOVA SCOTIA 3.4% 11/02/2024 usDb 210230 190 533 0.12
265000 BANK OF NOVA SCOTIA 4.5% 16/12/2025 usD 277 500 254010 0.16
200000 BAXTER INTERNATIONAL INC 1.915% 01/02/2027 usD 184 940 171962 0.11
90000 BAXTER INTERNATIONAL INC 2.539% 01/02/2032 usD 81255 68 828 0.04
213000 BECTON DICKINSON AND CO 3.7% 06/06/2027 usD 207 182 197 879 0.13
120000 BECTON DICKINSON AND CO 4.669% 06/06/2047 usD 151 337 100 189 0.06
4000 BECTON DICKINSON AND CO 4.685% 15/12/2044 usD 5102 3360 0.00
47000 BELL CANADAINC 4.464% 01/04/2048 usD 59 646 37320 0.02
200000 BERRY GLOBAL INC 1.57% 15/01/2026 usD 173 606 173 422 0.11
70000 BIOGEN INC 2.25% 01/05/2030 usD 71827 55027 0.03
110000 BIOGEN INC 3.15% 01/05/2050 usD 105 144 68 152 0.04
100 000 BIOGEN INC 4.05% 15/09/2025 usD 99 767 96 316 0.06
90 000 BIOGEN INC 5.2% 15/09/2045 usD 101 837 78 100 0.05
250000 BLACKROCK INC 2.4% 30/04/2030 usD 222 275 205143 0.13
50000 BLACKROCK INC 3.25% 30/04/2029 usD 51576 44754 0.03
60000 BLACKROCK INC 3.5% 18/03/2024 usD 61500 58 868 0.04
150 000 BOOKING HOLDINGS INC 4.625% 13/04/2030 usD 154 222 141458 0.09
77000 BORGWARNER INC 2.65% 01/07/2027 usD 81751 67 231 0.04
150 000 BOSTON PROPERTIES LP 3.25% 30/01/2031 usD 126 586 119 523 0.08
71000 BOSTON PROPERTIES LP 4.5% 01/12/2028 usD 84137 64 021 0.04
250000 BPCE SA 4% 15/04/2024 usD 276 963 243 343 0.15
200000 BRISTOL-MYERS SQUIBB CO 1.125% 13/11/2027 usD 174 797 166 188 0.11
100000 BRISTOL-MYERS SQUIBB CO 1.45% 13/11/2030 usDb 83 944 76 606 0.05
90000 BRISTOL-MYERS SQUIBB CO 2.55% 13/11/2050 usD 80 508 53977 0.03
100 000 BRISTOL-MYERS SQUIBB CO 2.9% 26/07/2024 usD 103 685 96 763 0.06
100000 BRISTOL-MYERS SQUIBB CO 2.95% 15/03/2032 usD 94 597 84 797 0.05
180000 BRISTOL-MYERS SQUIBB CO 3.2% 15/06/2026 usD 202 090 169 958 0.11
70000 BRISTOL-MYERS SQUIBB CO 3.4% 26/07/2029 usD 80 995 63 596 0.04
100000 BRISTOL-MYERS SQUIBB CO 3.55% 15/03/2042 usD 90 434 76 481 0.05
120000 BRISTOL-MYERS SQUIBB CO 3.7% 15/03/2052 usD 125106 89 086 0.06
70000 BRISTOL-MYERS SQUIBB CO 3.9% 15/03/2062 usD 73 442 51194 0.03
200000 BRISTOL-MYERS SQUIBB CO 3.9% 20/02/2028 usD 203 608 189 562 0.12
65000 BRISTOL-MYERS SQUIBB CO 4.125% 15/06/2039 usD 80 232 55 262 0.03
186 000 BRISTOL-MYERS SQUIBB CO 4.25% 26/10/2049 usDb 246 928 151 469 0.10
66 000 BRISTOL-MYERS SQUIBB CO 4.35% 15/11/2047 usD 82 996 54 787 0.03
100000 BRISTOL-MYERS SQUIBB CO 4.55% 20/02/2048 usb 121681 85417 0.05
98000 BRITISH TELECOMMUNICATIONS PLC FRN 15/12/2030 usD 135187 111 785 0.07
740000 BROADCOM INC - 144A - 3.419% 15/04/2033 usD 641617 564 353 0.35
100000 BROADCOM INC - 144A - 4.15% 15/04/2032 usD 89 856 83 892 0.05
100000 BROADCOM INC - 144A - 4.926% 15/05/2037 usD 80 196 82420 0.05
690000 BROADCOM INC 3.187% 15/11/2036 usD 554 469 470793 0.30
250000 BROADCOM INC 3.5% 15/02/2041 usD 182 335 166 850 0.11
100000 CAMPBELL SOUP CO 4.15% 15/03/2028 usD 97 047 93908 0.06
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51000 CANADIAN IMPERIAL BANK OF COMMERCE 3.1% 02/04/2024 usD 53291 49 436 0.03
150 000 CANADIAN IMPERIAL BANK OF COMMERCE 3.45% 07/04/2027 usDb 145758 136 823 0.09
300000 CANADIAN PACIFIC RAILWAY CO 2.45% 02/12/2031 usD 303 596 238089 0.15
150000 CANADIAN PACIFIC RAILWAY CO 3.1% 02/12/2051 usD 153 333 95 381 0.06
160 000 CARRIER GLOBAL CORP 2.722% 15/02/2030 usD 1563 783 131454 0.08
162000 CARRIER GLOBAL CORP 3.377% 05/04/2040 usD 166 008 115 462 0.07

84000 CARRIER GLOBAL CORP 3.577% 05/04/2050 usD 80 583 56 229 0.04
250000 CATERPILLAR FINANCIAL SERVICES CORP 3.4% 13/05/2025 usD 242 478 241318 0.15

56 000 CATERPILLAR INC 3.25% 09/04/2050 usD 64 154 39708 0.03
146 000 CATERPILLAR INC 3.25% 19/09/2049 usD 127 830 103 502 0.07

71000 CATERPILLAR INC 3.803% 15/08/2042 usD 88 863 57 247 0.04
140000 CDW LLC/CDW FINANCE CORP 3.569% 01/12/2031 usD 124 950 110 285 0.07

43000 CENTERPOINT ENERGY HOUSTON ELECTRIC LLC 3.35% 01/04/2051 usD 43427 29476 0.02

57000 CENTERPOINT ENERGY HOUSTON ELECTRIC LLC 3.55% 01/08/2042 usD 54 397 42298 0.03
139000 CENTERPOINT ENERGY HOUSTON ELECTRIC LLC 4.25% 01/02/2049 usD 143 106 111 566 0.07
150000 CHARLES SCHWAB CORP 0.75% 18/03/2024 usD 145 561 141 534 0.09
500000 CHARLES SCHWAB CORP 1.15% 13/05/2026 usD 473 705 433 245 0.27
263000 CHENIERE CORPUS CHRISTI HOLDINGS LLC 5.125% 30/06/2027 usD 289 374 256 809 0.16
176 000 CHENIERE CORPUS CHRISTI HOLDINGS LLC 5.875% 31/03/2025 usD 185071 176 176 0.11
273000 CHUBB INAHOLDINGS INC 1.375% 15/09/2030 usD 236 436 203 289 0.13

76 000 CHUBB INAHOLDINGS INC 4.35% 03/11/2045 usD 97 827 61864 0.04
325000 CIGNA CORP 2.4% 15/03/2030 usD 327974 264 329 0.17

50000 CIGNA CORP 3.4% 15/03/2050 usD 50 559 33293 0.02

76 000 CIGNA CORP 3.4% 15/03/2051 usDb 70773 50512 0.03
200000 CIGNA CORP 4.125% 15/11/2025 usD 223234 193 150 0.12
450000 CIGNA CORP 4.375% 15/10/2028 usD 456 633 422 946 0.27

50000 CIGNA CORP 4.8% 15/07/2046 usD 63 521 41681 0.03

50000 CIGNA CORP 4.8% 15/08/2038 usD 63 674 44058 0.03
150 000 CIGNA CORP 4.9% 15/12/2048 usD 184 612 127 149 0.08

65000 CISCO SYSTEMS INC 2.5% 20/09/2026 usD 71136 60 112 0.04
200000 CISCO SYSTEMS INC 3.625% 04/03/2024 usD 215315 196 998 0.12
135000 CISCO SYSTEMS INC 5.5% 15/01/2040 usD 202 362 132 559 0.08
140000 CISCO SYSTEMS INC 5.9% 15/02/2039 usD 195 558 143 091 0.09
139000 CITIBANK NA 3.65% 23/01/2024 usD 151716 136 896 0.09
300000 CITIGROUP INC FRN 01/05/2032 usD 265777 228 645 0.14
100 000  CITIGROUP INC FRN 03/06/2031 usDb 93 550 78 331 0.05
200000 CITIGROUP INC FRN 03/11/2042 usDb 145900 126 460 0.08
400000 CITIGROUP INC FRN 08/04/2026 usD 422 664 373316 0.24

83000 CITIGROUP INC FRN 10/01/2028 usD 93 302 76 010 0.05
200000 CITIGROUP INC FRN 17/03/2033 usD 185 606 165 488 0.10
323000 CITIGROUP INC FRN 20/03/2030 usD 326 635 284 676 0.18

60000 CITIGROUP INC FRN 24/01/2039 usD 71472 45834 0.03
300000 CITIGROUP INC FRN 24/02/2028 usD 279071 264 855 0.17
247000 CITIGROUP INC FRN 24/04/2025 usD 267 068 237184 0.15

The accompanying notes form an integral part of these financial statements. 84



Lyxor Index Fund
OcToBER 31, 2022

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

Schedule of Investments (continued)

Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency USD USD net assets
Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)
Bonds (continued)

95000 CITIGROUP INC FRN 24/05/2028 usD 93 861 89 506 0.06
200000 CITIGROUP INC FRN 24/05/2033 usDb 196 526 181 958 0.12
100000 CITIGROUP INC FRN 24/07/2028 usD 114 618 89 651 0.06
200000 CITIGROUP INC FRN 25/01/2033 usD 186 406 156 224 0.10
100000 CITIGROUP INC FRN 26/03/2041 usD 133 627 88 939 0.06
255000 CITIGROUP INC FRN 27/10/2028 usD 283648 225746 0.14
494000 CITIGROUP INC FRN 28/01/2027 usD 481744 420 161 0.27
200000 CITIGROUP INC FRN 29/01/2031 usD 159 680 159 076 0.10
108 000 CITIGROUP INC FRN 30/10/2024 usD 108 882 102 098 0.06
200000 CITIGROUP INC FRN 31/03/2031 usD 226 612 178 166 0.11
252000 CITIGROUP INC 3.2% 21/10/2026 usD 270 580 229706 0.15
216000 CITIGROUP INC 3.4% 01/05/2026 usD 215019 200 550 0.13
225000 CITIGROUP INC 3.7% 12/01/2026 usD 235105 211538 0.13
150 000 CITIGROUP INC 3.875% 26/03/2025 usD 146 263 143 528 0.09
100 000 CITIGROUP INC 4.125% 25/07/2028 usDb 97 219 90 107 0.06
312000 CITIGROUP INC 4.45% 29/09/2027 usD 332904 290715 0.18
251000 CITIGROUP INC 4.6% 09/03/2026 usD 267 828 240925 0.15
100000 CITIGROUP INC 4.65% 23/07/2048 usD 108 140 80428 0.05

12000 CITIGROUP INC 4.65% 30/07/2045 usD 15976 9563 0.01
157000 CITIGROUP INC 4.75% 18/05/2046 usD 169 710 121573 0.08

51000 CITIGROUP INC 5.5% 13/09/2025 usD 60 803 50 561 0.03

45000 CITIGROUP INC 5.875% 30/01/2042 usD 66 098 42023 0.03

50000 CITIGROUP INC 6.625% 15/06/2032 usD 60 401 50 634 0.03

50000 CITIGROUP INC 6.675% 13/09/2043 usDb 71570 49 885 0.03
150 000 CITIGROUP INC 8.125% 15/07/2039 usD 217771 173 598 0.11

50000 COCA-COLA CO 1% 15/03/2028 usD 49 643 41144 0.03
100000 COCA-COLA CO 1.375% 15/03/2031 usD 89 411 76 141 0.05

64 000 COCA-COLA CO 1.65% 01/06/2030 usD 64 759 50 897 0.03

33000 COCA-COLA CO 2.5% 01/06/2040 usD 34 687 22878 0.01
138000 COCA-COLACO 2.5% 15/03/2051 usD 132328 84 557 0.05
100000 COCA-COLA CO 2.6% 01/06/2050 usD 104 675 63 482 0.04

78000 COCA-COLA CO 2.75% 01/06/2060 usD 60 221 47 459 0.03

75000 COCA-COLA CO 3% 05/03/2051 usD 73 846 51254 0.03
365000 COCA-COLA CO 3.375% 25/03/2027 usD 400923 346 870 0.22
131000 COCA-COLA CO 3.45% 25/03/2030 usD 153 393 118 576 0.07
500000 COMCAST CORP 1.95% 15/01/2031 usDb 416 995 387 420 0.24
500000 COMCAST CORP 2.887% 01/11/2051 usDb 358 695 300 365 0.19
400000 COMCAST CORP 2.937% 01/11/2056 usDb 278 480 231700 0.15
320000 COMCAST CORP 2.987% 01/11/2063 usD 219334 180 381 0.11
500000 COMCAST CORP 3.3% 01/02/2027 usD 487 370 463 075 0.29
400000 COMCAST CORP 3.7% 15/04/2024 usD 402 092 392 576 0.25
300000 COMCAST CORP 3.75% 01/04/2040 usD 263 793 231465 0.15
400000 COMCAST CORP 3.999% 01/11/2049 usD 350 260 295 544 0.19
500000 COMCAST CORP 4.15% 15/10/2028 usD 499 860 469 110 0.30
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200000 COMCAST CORP 4.7% 15/10/2048 usDb 167 900 167 700 0.11
50000 COMMONWEALTH EDISON CO 3.125% 15/03/2051 usDb 51918 32331 0.02
95000 COMMONWEALTH EDISON CO 4% 01/03/2048 usb 120 406 72913 0.05

350000 CONAGRABRANDS INC 1.375% 01/11/2027 usD 325415 282 580 0.18
50000 CONAGRABRANDS INC 4.6% 01/11/2025 usD 53 853 48 594 0.03
50000 CONAGRABRANDS INC 4.85% 01/11/2028 usD 61697 47 339 0.03
38000 CONAGRABRANDS INC 5.3% 01/11/2038 usD 49 599 33231 0.02
30000 CONAGRABRANDS INC 5.4% 01/11/2048 usD 42 370 25693 0.02
37000 CONNECTICUT LIGHT AND POWER CO 4% 01/04/2048 usD 47 657 28701 0.02
90000 CONSOLIDATED EDISON CO OF NEW YORK INC 3% 01/12/2060 usD 69 769 51188 0.03
36000 CONSOLIDATED EDISON CO OF NEW YORK INC 3.35% 01/04/2030 usD 41197 31226 0.02
66 000 CONSOLIDATED EDISON CO OF NEW YORK INC 3.85% 15/06/2046 usDb 76 175 47 950 0.03
50000 CONSOLIDATED EDISON CO OF NEW YORK INC 3.95% 01/03/2043 usb 57 007 37226 0.02
73000 CONSOLIDATED EDISON CO OF NEW YORK INC 3.95% 01/04/2050 usb 87 670 54 026 0.03
70000 CONSOLIDATED EDISON CO OF NEW YORK INC 4.125% 15/05/2049 usDb 79 455 52512 0.03
88000 CONSOLIDATED EDISON CO OF NEW YORK INC 4.3% 01/12/2056 usD 107 891 64 596 0.04
61000 CONSOLIDATED EDISON CO OF NEW YORK INC 4.45% 15/03/2044 usD 71715 49135 0.03
48000 CONSOLIDATED EDISON CO OF NEW YORK INC 4.5% 15/05/2058 usD 58 077 36 519 0.02

130000 CONSOLIDATED EDISON CO OF NEW YORK INC 4.625% 01/12/2054 usD 162 552 103 100 0.07
22000 CONSOLIDATED EDISON CO OF NEW YORK INC 4.65% 01/12/2048 usD 28291 17 886 0.01
72000 CONSOLIDATED EDISON CO OF NEW YORK INC 6.75% 01/04/2038 usD 109 463 74 943 0.05

260000 COOPERATIEVE RABOBANK UA 3.75% 21/07/2026 usD 280818 236 309 0.15

250000 COOPERATIEVE RABOBANK UA 5.25% 04/08/2045 usD 214153 204 195 0.13
60000 COOPERATIEVE RABOBANK UA 5.25% 24/05/2041 usDb 71707 55893 0.04

250000 COOPERATIEVE RABOBANK UA/NY 3.875% 22/08/2024 usD 249418 244 398 0.15

100 000 CORNING INC 5.45% 15/11/2079 usD 92 292 80313 0.05

112000 COSTCO WHOLESALE CORP 1.6% 20/04/2030 usD 108 911 89 359 0.06

250000 CREDIT SUISSE AG/NEW YORK NY 1.25% 07/08/2026 usD 227 030 199 603 0.13

250000 CREDIT SUISSE AG/NEW YORK NY 3.7% 21/02/2025 usD 242188 228 740 0.14

250000 CREDIT SUISSE AG/NEW YORK NY 4.75% 09/08/2024 usD 236 553 237 358 0.15

250000 CREDIT SUISSE GROUP FUNDING GUERNSEY LTD 4.875% 15/05/2045 usD 319029 168 840 0.11

212000 CROWN CASTLE INTERNATIONAL CORP 2.25% 15/01/2031 usD 195 497 161815 0.10
53000 CROWN CASTLE INTERNATIONAL CORP 2.9% 01/04/2041 usD 49739 33654 0.02

152000 CROWN CASTLE INTERNATIONAL CORP 3.8% 15/02/2028 usD 167 866 137 092 0.09

169000 CVS HEALTH CORP 1.3% 21/08/2027 usD 152 798 140 120 0.09

295000 CVSHEALTH CORP 1.875% 28/02/2031 usDb 250 345 223926 0.14

100 000 CVS HEALTH CORP 2.875% 01/06/2026 usDb 99 466 92 041 0.06

200000 CVS HEALTH CORP 3.25% 15/08/2029 usDb 217 396 173 662 0.11

257000 CVS HEALTH CORP 3.875% 20/07/2025 usD 284 351 248 118 0.16

585000 CVS HEALTH CORP 4.3% 25/03/2028 usD 654 268 549 238 0.35

271000 CVS HEALTH CORP 4.78% 25/03/2038 4.78% 25/03/2038 usD 328 691 234981 0.15

535000 CVSHEALTH CORP 5.05% 25/03/2048 usD 619 092 454 305 0.29

160 000 CVS HEALTH CORP 5.125% 20/07/2045 usD 193 968 137 266 0.09
83000 DAIMLER FINANCE NORTH AMERICA LLC 8.5% 18/01/2031 usD 129 027 96 795 0.06
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50000 DANAHER CORP 2.6% 01/10/2050 usD 47751 30012 0.02
90000 DANAHER CORP 2.8% 10/12/2051 usDb 75196 56 110 0.04
150 000 DEERE & CO 3.9% 09/06/2042 usD 169 667 124 625 0.08
50000 DELL INTERNATIONAL LLC / EMC CORP 3.375% 15/12/2041 usD 47 687 31065 0.02
1 DELL INTERNATIONAL LLC / EMC CORP 5.45% 15/06/2023 usD 1 1 0.00
716 000 DELL INTERNATIONAL LLC / EMC CORP 6.02% 15/06/2026 usD 800 850 714 904 0.44
233000 DEUTSCHE BANKAG/NEW YORK NY FRN 18/09/2031 usD 212437 173 688 0.11
350000 DEUTSCHE BANKAG/NEW YORK NY FRN 24/11/2026 usD 331 866 294 567 0.19
150 000 DEUTSCHE BANK NY FRN 26/11/2025 usD 163 476 138 176 0.09
210000 DEUTSCHE TELEKOM INTERNATIONAL FINANCE BV 8.75% 15/06/2030 usD 276123 240 545 0.15
180000 DISCOVERY COMMUNICATIONS LLC 3.95% 20/03/2028 usD 169 091 156 204 0.10
129000 DISCOVERY COMMUNICATIONS LLC 4% 15/09/2055 usD 139 538 74 032 0.05
46000 DISCOVERY COMMUNICATIONS LLC 4.65% 15/05/2050 usD 54 946 30 134 0.02
106 000 DISCOVERY COMMUNICATIONS LLC 5.2% 20/09/2047 usD 116 132 75 347 0.05
106 000 DOW CHEMICAL CO 3.6% 15/11/2050 usDb 93930 69 159 0.04
50000 DOW CHEMICAL CO 4.375% 15/11/2042 usD 60 446 38238 0.02
163000 DOWDUPONT INC 5.319% 15/11/2038 usD 216 237 147 932 0.09
100000 DOWDUPONT INC 5.419% 15/11/2048 usD 116 897 87 875 0.06
257000 DUPONT DE NEMOURS INC 4.725% 15/11/2028 usD 262 118 246 358 0.16
100 000 EATON CORP 4.15% 02/11/2042 usD 107 673 80 522 0.05
70000 EBAY INC 3.65% 10/05/2051 usD 75154 46 067 0.03
150 000 ELEVANCE HEALTH INC 3.6% 15/03/2051 usD 128 401 105 669 0.07
50000 ELILILLY AND CO 2.25% 15/05/2050 usD 47227 29990 0.02
100000 EMERSON ELECTRIC CO 2% 21/12/2028 usDb 87218 83 360 0.05
250000 ENBRIDGE INC 3.125% 15/11/2029 usD 244 681 213270 0.13
144000 ENTERPRISE PRODUCTS OPERATING LLC FRN 16/08/2077 usD 125328 112 405 0.07
100000 ENTERPRISE PRODUCTS OPERATING LLC 3.3% 15/02/2053 usD 71089 62 786 0.04
167000 ENTERPRISE PRODUCTS OPERATING LLC 3.75% 15/02/2025 usD 167 257 160 818 0.10
235000 ENTERPRISE PRODUCTS OPERATING LLC 4.2% 31/01/2050 usD 260 928 172 894 0.11
397000 ENTERPRISE PRODUCTS OPERATING LLC 4.25% 15/02/2048 4.25% usD 401 361 295 829 0.19
15/02/2048
270000 EQUINIXINC 3.2% 18/11/2029 usDb 262990 226 635 0.14
101000 ESSENTIAL UTILITIES INC 3.351% 15/04/2050 usDb 91127 63 589 0.04
300000 EVERSOURCE ENERGY 2.9% 01/03/2027 usD 271707 269 103 0.17
90000 EVERSOURCE ENERGY 3.45% 15/01/2050 usD 85793 60 380 0.04
150 000 EXELON CORP 2.75% 15/03/2027 usD 140 096 134 469 0.09
160 000 EXELON CORP 4.1% 15/03/2052 usD 156 988 17 922 0.07
132000 EXELON CORP 4.7% 15/04/2050 usD 131343 106 426 0.07
50000 FEDEX CORP 4.05% 15/02/2048 usD 60 270 35 341 0.02
60000 FEDEX CORP 4.55% 01/04/2046 usD 75913 45992 0.03
120000 FEDEX CORP 4.75% 15/11/2045 usb 133 676 94 879 0.06
119000 FEDEX CORP 5.25% 15/05/2050 usD 145 646 100 912 0.06
140000  FIDELITY NATIONAL INFORMATION SERVICES INC 1.15% 01/03/2026 usDb 128 561 120 862 0.08
50000 FIFTH THIRD BANCORP 8.25% 01/03/2038 usDb 66 148 56 844 0.04
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471000 FISERV INC 3.2% 01/07/2026 usD 490 339 432 452 0.27
102000 FISERV INC 3.5% 01/07/2029 usDb 99 076 88 631 0.06
39000 FISERV INC 4.2% 01/10/2028 usD 46 199 36 126 0.02
193000 FISERV INC 4.4% 01/07/2049 usD 199 593 145186 0.09
340000 FORTIS INC/CANADA 3.055% 04/10/2026 usD 333145 306 554 0.19
50000 FOX CORP 5.476% 25/01/2039 usD 60 548 42922 0.03
170000 FOX CORP 5.576% 25/01/2049 usD 193 967 141925 0.09
100000 GENERAL MILLS INC 4.2% 17/04/2028 usD 107 135 94 687 0.06
76 000 GILEAD SCIENCES INC 2.6% 01/10/2040 usD 75631 50 307 0.03
116 000 GILEAD SCIENCES INC 2.8% 01/10/2050 usD 97 957 70773 0.04
266 000 GILEAD SCIENCES INC 2.95% 01/03/2027 usD 282016 242 065 0.15
5000 GILEAD SCIENCES INC 3.5% 01/02/2025 usD 5507 4827 0.00
450000 GILEAD SCIENCES INC 3.65% 01/03/2026 usD 446 867 426 505 0.27
131000 GILEAD SCIENCES INC 4.15% 01/03/2047 usD 156 630 102 378 0.06
159000 GILEAD SCIENCES INC 4.5% 01/02/2045 usDb 191 885 131 267 0.08
76000 GILEAD SCIENCES INC 4.75% 01/03/2046 usD 96 286 65277 0.04
90000 GILEAD SCIENCES INC 4.8% 01/04/2044 usD 96 960 77 499 0.05
41000 GILEAD SCIENCES INC 5.65% 01/12/2041 usD 57 980 39 376 0.02
200000 GLAXOSMITHKLINE CAPITAL INC 6.375% 15/05/2038 usD 249 494 214 262 0.14
150 000 GLAXOSMITHKLINE CAPITAL PLC 3.375% 01/06/2029 usD 139 505 135303 0.09
100000 GLOBAL PAYMENTS INC 2.9% 15/05/2030 usD 78 849 79 666 0.05
62000 GOLDMAN SACHS CAPITAL | 6.345% 15/02/2034 usD 85 885 59 375 0.04
127000 GOLDMAN SACHS GROUP INC FRN 01/05/2029 usD 146 869 114 922 0.07
200000 GOLDMAN SACHS GROUP INC FRN 05/06/2028 usD 214 898 179 740 0.11
120000 GOLDMAN SACHS GROUP INC FRN 09/03/2027 usDb 115911 102 689 0.06
450000 GOLDMAN SACHS GROUP INC FRN 09/12/2026 usD 418 767 387243 0.24
250000 GOLDMAN SACHS GROUP INC FRN 21/07/2032 usD 250 205 186 118 0.12
450000 GOLDMAN SACHS GROUP INC FRN 21/10/2027 usD 428 332 382 396 0.24
500000 GOLDMAN SACHS GROUP INC FRN 22/04/2032 usD 504 628 382 000 0.24
150 000 GOLDMAN SACHS GROUP INC FRN 22/04/2042 usD 151 445 99 669 0.06
419000 GOLDMAN SACHS GROUP INC FRN 23/04/2029 usD 439 533 371765 0.24
76000 GOLDMAN SACHS GROUP INC FRN 23/04/2039 usD 95701 61672 0.04
280000 GOLDMAN SACHS GROUP INC FRN 24/02/2033 usD 263 354 219500 0.14
51000 GOLDMAN SACHS GROUP INC FRN 29/09/2025 usD 55780 48 342 0.03
50000 GOLDMAN SACHS GROUP INC FRN 31/10/2038 usDb 60 210 38876 0.02
100 000 GOLDMAN SACHS GROUP INC 1.217% 06/12/2023 usD 97 691 95 683 0.06
145000 GOLDMAN SACHS GROUP INC 2.6% 07/02/2030 usb 153 919 115310 0.07
447000 GOLDMAN SACHS GROUP INC 3.5% 01/04/2025 usD 460 565 423429 0.27
380000 GOLDMAN SACHS GROUP INC 3.5% 16/11/2026 usD 417 858 349 211 0.22
117000 GOLDMAN SACHS GROUP INC 3.5% 23/01/2025 usD 128 334 111 988 0.07
60000 GOLDMAN SACHS GROUP INC 3.625% 20/02/2024 usD 65 265 58 664 0.04
372000 GOLDMAN SACHS GROUP INC 3.75% 22/05/2025 usD 392 208 354 351 0.22
50000 GOLDMAN SACHS GROUP INC 3.75% 25/02/2026 usD 55828 46 980 0.03
175000 GOLDMAN SACHS GROUP INC 3.8% 15/03/2030 usD 202 954 150 964 0.10
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1000 GOLDMAN SACHS GROUP INC 3.85% 08/07/2024 usD 1098 977 0.00
362000 GOLDMAN SACHS GROUP INC 3.85% 26/01/2027 usb 395 351 335936 0.21
242000 GOLDMAN SACHS GROUP INC 4% 03/03/2024 usD 259 226 237 596 0.15
350000 GOLDMAN SACHS GROUP INC 4.25% 21/10/2025 usb 357 378 335017 0.21

78000 GOLDMAN SACHS GROUP INC 4.75% 21/10/2045 usb 100 121 63 204 0.04
287000 GOLDMAN SACHS GROUP INC 4.8% 08/07/2044 usb 356 979 234 849 0.15
182000 GOLDMAN SACHS GROUP INC 5.15% 22/05/2045 usb 216 380 147 966 0.09
110 000 GOLDMAN SACHS GROUP INC 6.125% 15/02/2033 usb 148 873 109 993 0.07

90000 GOLDMAN SACHS GROUP INC 6.25% 01/02/2041 usb 137 324 88 220 0.06
251000 GOLDMAN SACHS GROUP INC 6.75% 01/10/2037 usD 371005 250 091 0.16
135000 HALLIBURTON CO 4.85% 15/11/2035 usD 143 512 119 236 0.08

81000 HALLIBURTON CO 5% 15/11/2045 usD 95 055 67 113 0.04

57000 HALLIBURTON CO 7.45% 15/09/2039 usD 81280 60 897 0.04
200000 HCAINC - 144A - 3.125% 15/03/2027 usD 181798 177 126 0.1
150 000 HCAINC - 144A - 3.625% 15/03/2032 usD 138 548 121809 0.08

60000 HCAINC - 144A - 4.625% 15/03/2052 usb 57 888 4411 0.03
110000 HCAINC 3.5% 15/07/2051 usb 102 802 68 234 0.04
140000 HCAINC 4.5% 15/02/2027 usb 145702 131121 0.08
160000 HCAINC 5% 15/03/2024 usb 179 805 158 635 0.10
185000 HCAINC 5.125% 15/06/2039 usb 205 459 153 791 0.10
209000 HCAINC 5.25% 15/04/2025 usb 206 702 205 552 0.13
259000 HCAINC 5.25% 15/06/2026 usD 268 923 251204 0.16
150000 HCAINC 5.25% 15/06/2049 usD 176 665 121229 0.08

73000 HCAINC 5.5% 15/06/2047 usD 88 272 61136 0.04

70000 HCAINC 5.875% 01/02/2029 usD 74 050 68 379 0.04
146000 HEWLETT PACKARD ENTERPRISE CO FRN 15/10/2045 usD 190 751 131933 0.08

50000 HOME DEPOT INC 1.5% 15/09/2028 usb 46 249 41274 0.03

70000 HOME DEPOT INC 2.125% 15/09/2026 usb 68 285 63199 0.04

59000 HOME DEPOT INC 2.375% 15/03/2051 usb 53 056 33428 0.02
259000 HOME DEPOQT INC 2.7% 15/04/2030 usb 270 941 220171 0.14
100000 HOME DEPOT INC 2.75% 15/09/2051 usb 72953 61072 0.04
101000 HOME DEPOT INC 2.8% 14/09/2027 usb 109 603 91929 0.06
155000 HOME DEPOT INC 2.95% 15/06/2029 usD 174 356 136 726 0.09

85000 HOME DEPOT INC 3% 01/04/2026 usD 91491 79917 0.05
116 000 HOME DEPOT INC 3.125% 15/12/2049 usD 128 146 77 089 0.05

50000 HOME DEPOT INC 3.3% 15/04/2040 usD 57 999 37472 0.02

48000 HOME DEPOT INC 3.35% 15/04/2050 usbD 55 956 33284 0.02

70000 HOME DEPOT INC 3.35% 15/09/2025 usD 73093 67 194 0.04

97000 HOME DEPOT INC 3.5% 15/09/2056 usb 108 870 66 153 0.04
127000 HOME DEPOT INC 3.625% 15/04/2052 usb 112790 92154 0.06

59000 HOME DEPOT INC 3.9% 15/06/2047 usb 74 057 45548 0.03

73000 HOME DEPOT INC 4.25% 01/04/2046 usb 95473 59 957 0.04

47000 HOME DEPOQT INC 4.4% 15/03/2045 usb 53 249 38939 0.02
104000 HOME DEPOT INC 4.5% 06/12/2048 usD 116 557 88 082 0.06
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110000 HOME DEPOT INC 4.95% 15/09/2052 usD 102 030 98 896 0.06
310000 HOME DEPOT INC 5.875% 16/12/2036 usDb 384 568 318 751 0.20
35000 HOME DEPOT INC 5.95% 01/04/2041 usD 53 757 35621 0.02
100000 HP INC 5.5% 15/01/2033 usD 88 028 89 028 0.06
150000 HP INC 6% 15/09/2041 usD 165 674 132978 0.08
500000 HSBC HOLDINGS PLC FRN 04/06/2031 usD 516 794 372870 0.24
330000 HSBC HOLDINGS PLC FRN 10/03/2026 (ISIN US404280DA42) usD 322539 299739 0.19
250000 HSBC HOLDINGS PLC FRN 11/03/2025 usD 274 392 238713 0.15
200000 HSBC HOLDINGS PLC FRN 11/08/2028 usD 195 452 183 400 0.12
250000 HSBC HOLDINGS PLC FRN 12/09/2026 usD 286 188 230613 0.15
264 000 HSBC HOLDINGS PLC FRN 13/03/2028 usD 302 007 231312 0.15
200000 HSBC HOLDINGS PLC FRN 19/06/2029 usD 232773 174108 0.11
200000 HSBC HOLDINGS PLC FRN 22/05/2030 usD 165 982 165 140 0.10
300000 HSBC HOLDINGS PLC FRN 22/09/2028 usD 271263 235 827 0.15
475000 HSBC HOLDINGS PLC FRN 24/05/2025 usDb 460 055 431950 0.27
200000 HSBC HOLDINGS PLC FRN 24/05/2032 usD 204 568 143 426 0.09
200000 HSBC HOLDINGS PLC FRN 29/03/2033 usD 178 756 158 980 0.10
263000 HSBC HOLDINGS PLC 4.3% 08/03/2026 usD 270931 247 628 0.16
200000 HSBC HOLDINGS PLC 4.375% 23/11/2026 usD 219914 182 040 0.12
200000 HSBC HOLDINGS PLC 4.95% 31/03/2030 usD 195 974 179 222 0.11
200000 HSBC HOLDINGS PLC 5.25% 14/03/2044 usD 162 500 154 654 0.10
211000 ILLINOIS TOOL WORKS INC 2.65% 15/11/2026 usD 211 286 193915 0.12
44000 ILLINOIS TOOL WORKS INC 3.9% 01/09/2042 usD 53933 35251 0.02
200000 ING GROEP NV FRN 28/03/2028 usD 194 080 179774 0.11
400000 ING GROEP NV 4.1% 02/10/2023 usD 431 256 394 448 0.25
200000 ING GROEP NV 4.55% 02/10/2028 usD 193 842 180 244 0.11
300000 INTEL CORP 1.6% 12/08/2028 usD 260 472 247590 0.16
100 000 INTEL CORP 2.45% 15/11/2029 usD 107 115 82 969 0.05
51000 INTEL CORP 2.6% 19/05/2026 usD 55621 47185 0.03
100 000 INTEL CORP 3.05% 12/08/2051 usD 83 962 60 446 0.04
67000 INTEL CORP 3.1% 15/02/2060 usD 67 354 38 044 0.02
116 000 INTEL CORP 3.15% 11/05/2027 usD 121616 107 138 0.07
78000 INTEL CORP 3.25% 15/11/2049 usD 83190 48 925 0.03
272000 INTEL CORP 3.4% 25/03/2025 usD 302 440 262 842 0.17
83000 INTEL CORP 3.734% 08/12/2047 usD 91330 57771 0.04
183000 INTEL CORP 3.9% 25/03/2030 usDb 214791 165 765 0.10
121000 INTEL CORP 4.1% 11/05/2047 usDb 105 183 90 185 0.06
100 000 INTEL CORP 4.1% 19/05/2046 usD 115412 75372 0.05
50000 INTEL CORP 4.15% 05/08/2032 usD 48 433 44721 0.03
115000 INTEL CORP 4.75% 25/03/2050 usD 128 156 93 416 0.06
100 000 INTEL CORP 4.9% 05/08/2052 usD 97 653 83216 0.05
74000 INTEL CORP 4.95% 25/03/2060 usD 101228 59 830 0.04
53000 INTERCONTINENTAL EXCHANGE INC 2.65% 15/09/2040 usD 54 053 34769 0.02
115000 INTERCONTINENTAL EXCHANGE INC 3% 15/06/2050 usD 119616 71951 0.05
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76 000 INTERCONTINENTAL EXCHANGE INC 3% 15/09/2060 usD 75441 44152 0.03
212000 INTERCONTINENTAL EXCHANGE INC 4.25% 21/09/2048 usDb 226 058 164 866 0.10
290 000 INTERCONTINENTAL EXCHANGE INC 4.6% 15/03/2033 usD 285571 266 121 0.17
100000 INTERCONTINENTAL EXCHANGE INC 4.95% 15/06/2052 usD 98 093 86 694 0.05
230000 INTERNATIONAL BUSINESS MACHINES CORP 3% 15/05/2024 usD 238514 223222 0.14
150 000  INTERNATIONAL BUSINESS MACHINES CORP 3.3% 15/05/2026 usD 168 595 140 741 0.09
100 000 INTERNATIONAL BUSINESS MACHINES CORP 3.45% 19/02/2026 usD 113138 94 893 0.06
306 000 INTERNATIONAL BUSINESS MACHINES CORP 3.5% 15/05/2029 usD 343 649 274 075 0.17
339000 INTERNATIONAL BUSINESS MACHINES CORP 3.625% 12/02/2024 usD 369 047 333176 0.21

48000 INTERNATIONAL BUSINESS MACHINES CORP 4% 20/06/2042 usD 57 332 37073 0.02
100000 INTERNATIONAL BUSINESS MACHINES CORP 4.15% 15/05/2039 usD 89 319 81410 0.05
185000 INTERNATIONAL BUSINESS MACHINES CORP 4.25% 15/05/2049 usD 237 555 143 499 0.09

50000 JOHNSON & JOHNSON 1.3% 01/09/2030 usD 49813 39 569 0.03

38000 JOHNSON & JOHNSON 2.1% 01/09/2040 usD 37 479 24 883 0.02

31000 JOHNSON & JOHNSON 2.25% 01/09/2050 usDb 30 869 18 376 0.01
191000 JOHNSON & JOHNSON 2.45% 01/03/2026 usD 207 182 178 499 0.11

85000 JOHNSON & JOHNSON 2.45% 01/09/2060 usD 75 361 47974 0.03
131000 JOHNSON & JOHNSON 2.9% 15/01/2028 usD 144 909 120 410 0.08
101000 JOHNSON & JOHNSON 2.95% 03/03/2027 usD 112 635 94 055 0.06

99000 JOHNSON & JOHNSON 3.4% 15/01/2038 usD 111617 80 702 0.05

82000 JOHNSON & JOHNSON 3.625% 03/03/2037 usD 95461 69 957 0.04

46000 JOHNSON & JOHNSON 3.7% 01/03/2046 usD 55203 36 437 0.02
114000 JOHNSON & JOHNSON 3.75% 03/03/2047 usD 127 868 91016 0.06
136 000 JOHNSON & JOHNSON 5.95% 15/08/2037 usD 205 265 145 248 0.09
357000 JPMORGAN CHASE & CO FRN 01/02/2028 usDb 378 181 325331 0.21
350000 JPMORGAN CHASE & CO FRN 01/03/2025 usb 377934 338030 0.21

60000 JPMORGAN CHASE & CO FRN 01/06/2029 usD 60 312 48 536 0.03
300000 JPMORGAN CHASE & CO FRN 04/02/2032 usD 290 437 220038 0.14

50000 JPMORGAN CHASE & CO FRN 05/12/2024 usD 55155 49101 0.03
660 000 JPMORGAN CHASE & CO FRN 05/12/2029 usD 725 237 601 450 0.37
200000 JPMORGAN CHASE & CO FRN 06/05/2030 usD 191 662 174 146 0.11
460000 JPMORGAN CHASE & CO FRN 10/12/2025 usD 436 885 419735 0.27
150 000 JPMORGAN CHASE & CO FRN 13/03/2026 usD 157 890 136 799 0.09
100000 JPMORGAN CHASE & CO FRN 13/05/2031 usD 92 677 78 768 0.05
200000 JPMORGAN CHASE & CO FRN 14/06/2030 usDb 197 086 183 504 0.12
235000 JPMORGAN CHASE & CO FRN 15/11/2048 usD 283918 172 356 0.11
460000 JPMORGAN CHASE & CO FRN 16/02/2025 usD 443 804 428172 0.27
200000 JPMORGAN CHASE & CO FRN 19/11/2026 usD 202 486 172 308 0.11
307000 JPMORGAN CHASE & CO FRN 19/11/2041 usD 297 886 189 238 0.12

94000 JPMORGAN CHASE & CO FRN 22/02/2048 usD 123 440 72904 0.05
351000 JPMORGAN CHASE & CO FRN 22/04/2026 usD 369 178 319617 0.20

76000 JPMORGAN CHASE & CO FRN 22/04/2031 usD 81646 59 946 0.04
366 000 JPMORGAN CHASE & CO FRN 22/04/2032 usD 357 753 281498 0.18

50000 JPMORGAN CHASE & CO FRN 22/04/2041 usD 49 950 34217 0.02
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229000 JPMORGAN CHASE & CO FRN 22/04/2051 usD 210 860 143 008 0.09
330000 JPMORGAN CHASE & CO FRN 22/04/2052 usDb 334 870 213563 0.14
400000 JPMORGAN CHASE & CO FRN 23/01/2029 usD 455 090 353728 0.22
209000 JPMORGAN CHASE & CO FRN 23/01/2049 usD 243 955 152175 0.10
200000 JPMORGAN CHASE & CO FRN 23/04/2029 usD 228 816 179 994 0.11
575000 JPMORGAN CHASE & CO FRN 23/06/2025 usD 551891 528 793 0.33
132000 JPMORGAN CHASE & CO FRN 23/07/2029 usD 157 233 119 552 0.08
50000 JPMORGAN CHASE & CO FRN 24/03/2031 usD 60 578 45261 0.03
150 000 JPMORGAN CHASE & CO FRN 24/07/2048 usD 109 511 111 530 0.07
232000 JPMORGAN CHASE & CO FRN 25/01/2033 usD 233810 181037 0.11
350000 JPMORGAN CHASE & CO FRN 25/07/2033 usD 328791 320 355 0.20
200000 JPMORGAN CHASE & CO FRN 26/04/2033 usD 194 842 178 434 0.11
229000 JPMORGAN CHASE & CO FRN 29/01/2027 usD 222 402 214603 0.14
131000 JPMORGAN CHASE & CO 2.95% 01/10/2026 usD 145 588 119 689 0.08
235000 JPMORGAN CHASE & CO 3.2% 15/06/2026 usD 231478 217749 0.14
133000 JPMORGAN CHASE & CO 3.625% 01/12/2027 usD 151249 120 366 0.08
260000 JPMORGAN CHASE & CO 3.875% 01/02/2024 usD 282088 256 776 0.16
100000 JPMORGAN CHASE & CO 3.875% 10/09/2024 usD 98 134 97 418 0.06
185000 JPMORGAN CHASE & CO 4.95% 01/06/2045 usD 213 250 152 801 0.10
100000 JPMORGAN CHASE & CO 5.4% 06/01/2042 usD 135 056 91271 0.06
70000 JPMORGAN CHASE & CO 5.5% 15/10/2040 usD 83731 64 938 0.04
100000 JPMORGAN CHASE & CO 5.6% 15/07/2041 usD 111 597 93797 0.06
150 000 JPMORGAN CHASE & CO 6.4% 15/05/2038 usD 176 404 154 527 0.10
60000 KEURIG DR PEPPER INC 4.5% 15/04/2052 usDb 55 477 46 820 0.03
101000 KEURIG DR PEPPER INC 4.597% 25/05/2028 usD 106 407 96 793 0.06
100 000 KLA CORP 4.65% 15/07/2032 usD 102 418 94910 0.06
50000 KLA CORP 4.95% 15/07/2052 usD 50 374 43 621 0.03
220000 KRAFTHEINZ FOODS CO 4.375% 01/06/2046 usD 217 349 171 899 0.11
77000 KRAFT HEINZ FOODS CO 4.875% 01/10/2049 usD 76 294 64 053 0.04
100000 KRAFT HEINZ FOODS CO 5% 04/06/2042 usD 94 236 86 630 0.05
119000 KRAFT HEINZ FOODS CO 5.2% 15/07/2045 usD 115755 104 013 0.07
144000 KROGER CO 4.45% 01/02/2047 usD 136 645 113223 0.07
210000 LAM RESEARCH CORP 4% 15/03/2029 usD 232588 194 739 0.12
200000 LLOYDS BANKING GROUP PLC FRN 09/07/2025 usD 201 340 190 566 0.12
200000 LLOYDS BANKING GROUP PLC FRN 11/08/2033 usD 190 324 171192 0.11
200000 LLOYDS BANKING GROUP PLC 4.344% 09/01/2048 usDb 166 348 133484 0.08
450000 LLOYDS BANKING GROUP PLC 4.45% 08/05/2025 usDb 500 828 431487 0.27
300000 LLOYDS BANKING GROUP PLC 4.582% 10/12/2025 usD 296 679 274932 0.17
61000 LOWE'S COS INC 1.3% 15/04/2028 usD 59 557 49 439 0.03
100000 LOWE'S COS INC 2.8% 15/09/2041 usD 81007 63 857 0.04
86 000 LOWE'S COS INC 3% 15/10/2050 usD 88 393 51544 0.03
50000 LOWE'S COS INC 3.7% 15/04/2046 usD 47 599 34920 0.02
222000 LOWE'S COS INC 3.75% 01/04/2032 usD 217 030 191 535 0.12
176 000 LOWE'S COS INC 4.05% 03/05/2047 usD 184 616 129 114 0.08
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88000 LOWE’S COS INC 4.45% 01/04/2062 usD 82 023 64 163 0.04
341000 LOWE'S COS INC 4.5% 15/04/2030 usDb 367 361 317 942 0.20
50000 LOWE'S COS INC 5% 15/04/2033 usD 47 352 47180 0.03
100000 LOWE'S COS INC 5.625% 15/04/2053 usD 92 572 90 158 0.06
100000 LOWE'S COS INC 5.8% 15/09/2062 usD 91722 89 527 0.06
70000 LYB INTERNATIONAL FINANCE BV 4.875% 15/03/2044 usD 78 703 54 696 0.03
132000 LYB INTERNATIONAL FINANCE III LLC 3.625% 01/04/2051 usD 130 657 82103 0.05
80000 LYB INTERNATIONAL FINANCE 4.2% 15/10/2049 usD 65 803 55118 0.03
44000 LYONDELLBASELL INDUSTRIES NV 4.625% 26/02/2055 usD 51480 31513 0.02
430000 MAGALLANES INC 3.755% 15/03/2027 usD 394 048 382690 0.24
200000 MAGALLANES INC 5.391% 15/03/2062 usD 178 574 139 460 0.09
154 000 MANULIFE FINANCIAL CORP 4.15% 04/03/2026 usD 167 130 148 196 0.09
50000 MARATHON PETROLEUM CORP 6.5% 01/03/2041 usD 69 232 48 769 0.03
50000 MARSH & MCLENNAN COS INC 3.875% 15/03/2024 usD 51747 49117 0.03
150 000 MARSH & MCLENNAN COS INC 4.375% 15/03/2029 usDb 160 754 141678 0.09
58000 MARSH & MCLENNAN COS INC 4.9% 15/03/2049 usD 82182 49 449 0.03
108000 MASTERCARD INC 2.95% 01/06/2029 usD 115091 95 634 0.06
100000 MASTERCARD INC 3.3% 26/03/2027 usD 99 442 93 829 0.06
100000 MASTERCARD INC 3.35% 26/03/2030 usD 12 276 89 906 0.06
145000 MASTERCARD INC 3.375% 01/04/2024 usD 147 558 142 280 0.09
45000 MASTERCARD INC 3.65% 01/06/2049 usD 55 396 34191 0.02
68000 MASTERCARD INC 3.85% 26/03/2050 usD 85223 53 449 0.03
136 000 MCDONALD’S CORP 3.5% 01/07/2027 usD 143 682 126 624 0.08
93000 MCDONALD’S CORP 3.625% 01/09/2049 usDb 101 846 65 827 0.04
250000 MCDONALD'S CORP 4.875% 09/12/2045 usD 294123 216 640 0.14
100 000 MEDTRONIC INC 4.375% 15/03/2035 usD 90735 91636 0.06
100000 MEDTRONIC INC 4.625% 15/03/2045 usD 90 658 87 874 0.06
100000 MERCK & CO INC 1.7% 10/06/2027 usD 92 146 87139 0.06
200000 MERCK & CO INC 2.15% 10/12/2031 usD 169 840 158 882 0.10
60000 MERCK & CO INC 2.45% 24/06/2050 usD 60 995 36 244 0.02
200000 MERCK & CO INC 2.75% 10/02/2025 usD 206 674 191134 0.12
150 000 MERCK & CO INC 2.75% 10/12/2051 usD 137 748 95330 0.06
135000 MERCK & CO INC 2.9% 10/12/2061 usD 116 404 82102 0.05
135000 MERCK & CO INC 3.7% 10/02/2045 usD 158 223 104 649 0.07
100 000 MERCK & CO INC 3.9% 07/03/2039 usD 117 521 83 281 0.05
100000 MERCK & CO INC 4% 07/03/2049 usDb 102 600 80 744 0.05
58000 MERCK & CO INC 4.15% 18/05/2043 usDb 74528 48 577 0.03
190000 METLIFE INC 4.875% 13/11/2043 usD 231147 163 691 0.10
130000 METLIFE INC 6.4% 15/12/2036 usD 133 546 119701 0.08
150000 MICRON TECHNOLOGY INC 2.703% 15/04/2032 usD 135 565 109 881 0.07
106 000 MICROSOFT CORP 2.4% 08/08/2026 usD 108 944 98 079 0.06
464000 MICROSOFT CORP 2.525% 01/06/2050 usD 462 459 291568 0.18
200000 MICROSOFT CORP 2.675% 01/06/2060 usD 171280 120 780 0.08
310000 MICROSOFT CORP 2.7% 12/02/2025 usD 329 042 297 696 0.19
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450000 MICROSOFT CORP 2.875% 06/02/2024 usD 463 292 440 266 0.28
366 000 MICROSOFT CORP 2.921% 17/03/2052 usDb 199 522 247 808 0.16
414000 MICROSOFT CORP 3.3% 06/02/2027 usD 466 014 393721 0.25
86000 MICROSOFT CORP 3.45% 08/08/2036 usD 104 687 73725 0.05
80000 MICROSOFT CORP 3.5% 12/02/2035 usD 92 539 70 622 0.04
110000 MICROSOFT CORP 3.7% 08/08/2046 usD 119 335 88 851 0.06
33000 MICROSOFT CORP 4.25% 06/02/2047 usD 42137 28977 0.02
400000 MITSUBISHI UFJ FINANCIAL GROUP INC FRN 18/07/2025 usD 405 164 392476 0.25
400000 MITSUBISHI UFJ FINANCIAL GROUP INC 2.193% 25/02/2025 usD 401 406 369 072 0.23
150 000 MITSUBISHI UFJ FINANCIAL GROUP INC 2.801% 18/07/2024 usD 159 761 142 899 0.09
200000 MITSUBISHI UFJ FINANCIAL GROUP INC 3.195% 18/07/2029 usD 167 350 167 508 0.11
50000 MITSUBISHI UFJ FINANCIAL GROUP INC 3.677% 22/02/2027 usD 56 056 45902 0.03
368 000 MITSUBISHI UFJ FINANCIAL GROUP INC 3.741% 07/03/2029 usD 408 442 323899 0.20
200000 MITSUBISHI UFJ FINANCIAL GROUP INC 3.751% 18/07/2039 usD 236 977 148 820 0.09
201000 MITSUBISHI UFJ FINANCIAL GROUP INC 3.85% 01/03/2026 usD 230942 188 874 0.12
151000 MITSUBISHI UFJ FINANCIAL GROUP INC 3.961% 02/03/2028 usD 162 818 137 940 0.09
239000 MITSUBISHI UFJ FINANCIAL GROUP INC 4.05% 11/09/2028 usD 267 383 216510 0.14
400000 MIZUHO FINANCIAL GROUP INC 3.17% 11/09/2027 usD 415 556 350016 0.22
200000 MIZUHO FINANCIAL GROUP INC 4.018% 05/03/2028 usD 234 597 180 038 0.11
95000 MONDELEZ INTERNATIONAL INC 2.625% 04/09/2050 usD 86 552 55250 0.03
292000 MORGAN STANLEY FRN 01/04/2031 usD 302 031 248 971 0.16
200000 MORGAN STANLEY FRN 04/05/2027 usD 202 483 171294 0.11
680000 MORGAN STANLEY FRN 10/12/2026 usD 635776 582 556 0.36
124000 MORGAN STANLEY FRN 13/02/2032 usDb 123 577 89 667 0.06
270000 MORGAN STANLEY FRN 16/09/2036 usD 217985 191819 0.12
200000 MORGAN STANLEY FRN 20/04/2037 usD 176 448 177 886 0.11
100000 MORGAN STANLEY FRN 21/01/2033 usD 79 037 7779 0.05
199000 MORGAN STANLEY FRN 21/07/2032 usD 167 885 147 650 0.09
500000 MORGAN STANLEY FRN 21/10/2025 usD 497 068 452785 0.29
444000 MORGAN STANLEY FRN 22/01/2031 usD 415 981 355736 0.22
100000 MORGAN STANLEY FRN 22/04/2039 usD 106 432 82010 0.05
100000 MORGAN STANLEY FRN 22/04/2042 usD 66 362 68 114 0.04
107000 MORGAN STANLEY FRN 22/07/2028 usD 120 884 95950 0.06
146 000 MORGAN STANLEY FRN 22/07/2038 usD 172616 114 905 0.07
144000 MORGAN STANLEY FRN 23/01/2030 usD 173709 131 304 0.08
429000 MORGAN STANLEY FRN 24/01/2029 usD 478 716 382714 0.24
182000 MORGAN STANLEY FRN 24/03/2051 usDb 252 384 168 659 0.11
100000 MORGAN STANLEY FRN 25/01/2052 usDb 96 890 58 676 0.04
241000 MORGAN STANLEY FRN 28/04/2026 usD 253 249 219910 0.14
51000 MORGAN STANLEY FRN 28/04/2032 usD 50179 36 963 0.02
526 000 MORGAN STANLEY 3.125% 27/07/2026 usD 525 687 479 985 0.30
251000 MORGAN STANLEY 3.625% 20/01/2027 usD 266 074 231540 0.15
134000 MORGAN STANLEY 3.875% 27/01/2026 usD 152 697 126 906 0.08
365000 MORGAN STANLEY 3.875% 29/04/2024 usD 398 094 357 622 0.23
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50000 MORGAN STANLEY 3.95% 23/04/2027 usD 57 208 46 296 0.03
101000 MORGAN STANLEY 4% 23/07/2025 usD 114 904 97 267 0.06
91000 MORGAN STANLEY 4.3% 27/01/2045 usD 100 358 70299 0.04
75000 MORGAN STANLEY 4.375% 22/01/2047 usD 101 508 58 340 0.04
100000 MORGAN STANLEY 6.375% 24/07/2042 usD 128 166 101 303 0.06
100000 MPLX LP 4.5% 15/04/2038 usD 112143 79 946 0.05
100000 MPLXLP 4.7% 15/04/2048 usD 116 549 74 621 0.05
540000 MPLXLP 4.875% 01/06/2025 usD 576 731 527 563 0.33
100000 MPLX LP 4.95% 01/09/2032 usD 97 009 90 579 0.06
140000 MPLX LP 4.95% 14/03/2052 usD 135 366 108 466 0.07
50000 MPLXLP 5.2% 01/03/2047 usD 61212 39962 0.03
50000 MPLXLP 5.5% 15/02/2049 usD 64 123 41878 0.03
270000 NATIONAL AUSTRALIA BANK LTD/NEW YORK 2.5% 12/07/2026 usD 264 792 245322 0.16
63000 NATIONAL OILWELL VARCO INC 3.95% 01/12/2042 usD 61099 41630 0.03
200000 NATIONAL RURAL UTILITIES COOPERATIVE FINANCE CORP 2.75% usD 187 822 160 668 0.10
15/04/2032
500000 NATWEST GROUP PLC FRN 27/01/2030 usD 548 813 445 660 0.28
221000 NEWMONT CORP 2.25% 01/10/2030 usD 210177 170 749 0.11
70000 NEWMONT MINING CORP 4.875% 15/03/2042 usD 90 247 59 445 0.04
250000 NIKE INC 2.375% 01/11/2026 usD 244738 227510 0.14
20000 NIKE INC 2.4% 27/03/2025 usb 20811 18 906 0.01
131000 NIKE INC 2.85% 27/03/2030 usD 140 222 113 652 0.07
71000 NIKE INC 3.25% 27/03/2040 usD 82 155 53 964 0.03
49000 NIKE INC 3.375% 27/03/2050 usD 58 907 35704 0.02
77000 NIKE INC 3.875% 01/11/2045 usD 83 546 61468 0.04
290000 NOMURAHOLDINGS INC 1.851% 16/07/2025 usD 285714 260 797 0.16
400000 NOMURAHOLDINGS INC 2.329% 22/01/2027 usD 374930 340 668 0.22
200000 NOMURAHOLDINGS INC 2.648% 16/01/2025 usD 195921 187 208 0.12
100000 NORTHERN TRUST CORP 1.95% 01/05/2030 usD 95820 78 156 0.05
3000 NOVARTIS CAPITAL CORP 2% 14/02/2027 usD 3207 2682 0.00
277000 NOVARTIS CAPITAL CORP 2.2% 14/08/2030 usb 291980 229 356 0.15
100000 NOVARTIS CAPITAL CORP 2.75% 14/08/2050 usDb 93 326 65 547 0.04
50000 NOVARTIS CAPITAL CORP 3.4% 06/05/2024 usD 54 819 49033 0.03
100000 NOVARTIS CAPITAL CORP 4% 20/11/2045 usD 122999 81979 0.05
50000 NOVARTIS CAPITAL CORP 4.4% 06/05/2044 usD 68 783 43752 0.03
100 000  NVIDIA CORP 0.584% 14/06/2024 usD 95 698 93 296 0.06
150 000  NVIDIA CORP 3.5% 01/04/2040 usD 171378 113 867 0.07
158 000  NVIDIA CORP 3.5% 01/04/2050 usD 162 011 12172 0.07
100000 ONCOR ELECTRIC DELIVERY CO LLC 3.75% 01/04/2045 usD 98 926 74 603 0.05
200000 ONCOR ELECTRIC DELIVERY CO LLC 4.55% 15/09/2032 usD 192 558 188 850 0.12
50000 ONEOK INC 5.2% 15/07/2048 usD 52 606 38985 0.02
287000 ORACLE CORP 2.5% 01/04/2025 usDb 301628 268 290 0.17
189000 ORACLE CORP 2.65% 15/07/2026 usD 205818 169 996 0.11
490000 ORACLE CORP 2.8% 01/04/2027 usD 473 243 433 267 0.27
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200000 ORACLE CORP 2.95% 01/04/2030 usD 189 485 162 902 0.10
200000 ORACLE CORP 2.95% 15/05/2025 usDb 202 470 188 062 0.12
172000 ORACLE CORP 2.95% 15/11/2024 usD 184 255 164 188 0.10
271000 ORACLE CORP 3.25% 15/11/2027 usD 256 769 240683 0.15
127000 ORACLE CORP 3.4% 08/07/2024 usD 125914 123199 0.08
192000 ORACLE CORP 3.6% 01/04/2040 usD 221250 129 784 0.08
231000 ORACLE CORP 3.6% 01/04/2050 usD 243 872 142 220 0.09
140000 ORACLE CORP 3.65% 25/03/2041 usD 118 503 94 924 0.06
150 000 ORACLE CORP 3.8% 15/11/2037 usD 129 024 109 440 0.07
298 000 ORACLE CORP 3.85% 01/04/2060 usD 275107 179 822 0.11
62000 ORACLE CORP 3.85% 15/07/2036 usD 70 629 46 429 0.03
150 000 ORACLE CORP 3.95% 25/03/2051 usD 150 433 98 115 0.06
224000 ORACLE CORP 4% 15/07/2046 usD 225855 149513 0.09
149000 ORACLE CORP 4% 15/11/2047 usD 158 035 98 476 0.06
110000 ORACLE CORP 4.1% 25/03/2061 usDb 101 592 68 924 0.04
162000 ORACLE CORP 4.125% 15/05/2045 usD 163 874 110 839 0.07
128000 ORACLE CORP 4.3% 08/07/2034 usD 137718 105 277 0.07
114000 ORACLE CORP 4.375% 15/05/2055 usD 123 320 77292 0.05
130000 ORACLE CORP 4.5% 08/07/2044 usD 126 230 95425 0.06
125000 ORACLE CORP 5.375% 15/07/2040 usD 177 332 104 368 0.07
50000 ORANGE SAFRN 01/03/2031 usD 58 914 59708 0.04
180000 OTIS WORLDWIDE CORP 2.565% 15/02/2030 usD 179 634 146 615 0.09
300000 PARKER-HANNIFIN CORP 4.5% 15/09/2029 usD 293 882 280329 0.18
27000 PAYPAL HOLDINGS INC 2.4% 01/10/2024 usD 28735 25713 0.02
100000 PAYPAL HOLDINGS INC 2.65% 01/10/2026 usD 98 025 91235 0.06
224000 PAYPAL HOLDINGS INC 2.85% 01/10/2029 usD 229 857 190 691 0.12
48000 PAYPAL HOLDINGS INC 3.25% 01/06/2050 usD 54 075 31348 0.02
100000 PAYPAL HOLDINGS INC 5.05% 01/06/2052 usD 99 585 86 607 0.05
114000 PECO ENERGY CO 3.9% 01/03/2048 usD 121295 86 355 0.05
90000 PEPSICO INC 2.25% 19/03/2025 usD 96 127 84 776 0.05
111000 PEPSICO INC 2.375% 06/10/2026 usD 120 502 101 525 0.06
141000 PEPSICO INC 2.625% 29/07/2029 usD 153 689 122 243 0.08
415000 PEPSICO INC 2.75% 19/03/2030 usD 444014 359 094 0.23
131000 PEPSICO INC 2.75% 30/04/2025 usD 140 739 124 446 0.08
215000 PEPSICO INC 3% 15/10/2027 usD 242093 198 561 0.13
200000 PFIZER INC 1.7% 28/05/2030 usD 177 340 159 464 0.10
400000 PFIZER INC 1.75% 18/08/2031 usDb 350 380 311272 0.20
200000 PFIZER INC 2.55% 28/05/2040 usDb 165 162 138 566 0.09
200000 PFIZER INC 2.625% 01/04/2030 usD 190 190 170 832 0.11
200000 PFIZERINC 2.7% 28/05/2050 usD 162 082 130 252 0.08
200000 PFIZER INC 4% 15/03/2049 usD 198 176 164 502 0.10
100 000 PFIZER INC 7.2% 15/03/2039 usD 117 834 17 249 0.07
130000  PHILLIPS 66 3.3% 15/03/2052 usD 104 910 84193 0.05
53000 PHILLIPS 66 4.65% 15/11/2034 usD 63 541 47 457 0.03
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67000 PHILLIPS 66 4.875% 15/11/2044 usD 81220 57 358 0.04
66 000 PHILLIPS 66 5.875% 01/05/2042 usDb 90 554 64 054 0.04
250000 PNC BANK NA 3.1% 25/10/2027 usD 273 985 225593 0.14
200000 PNC FINANCIAL SERVICES GROUP INC 2.55% 22/01/2030 usD 180 140 162 340 0.10
110000 PNC FINANCIAL SERVICES GROUP INC 2.6% 23/07/2026 usD 120 033 99 369 0.06
24000 POTOMAC ELECTRIC POWER CO 6.5% 15/11/2037 usD 35 365 25036 0.02
400000 PROCTER & GAMBLE CO 0.55% 29/10/2025 usD 390 426 353 892 0.22
50000 PROCTER & GAMBLE CO 1.2% 29/10/2030 usD 49 543 38131 0.02
50000 PROLOGIS LP 2.25% 15/04/2030 usD 50 685 40 247 0.03
216 000 PRUDENTIAL FINANCIAL INC FRN 15/09/2048 usD 224 499 197 450 0.12
74000 PRUDENTIAL FINANCIAL INC 3.7% 13/03/2051 usD 85270 52478 0.03
122000 PRUDENTIAL FINANCIAL INC 3.935% 07/12/2049 usD 122 076 89 633 0.06
100 000 QUALCOMM INC 2.15% 20/05/2030 usD 88 032 82079 0.05
100 000 QUALCOMM INC 3.25% 20/05/2027 usD 98 194 92 891 0.06
100 000 QUALCOMM INC 3.45% 20/05/2025 usDb 100 415 96 464 0.06
100000 QUALCOMM INC 4.3% 20/05/2047 usD 99 056 81896 0.05
180000 QUALCOMM INC 4.5% 20/05/2052 usD 182 162 149 238 0.09
100000 REGENERON PHARMACEUTICALS INC 1.75% 15/09/2030 usD 75270 75 385 0.05
50000 RIO TINTO FINANCE USALTD 2.75% 02/11/2051 usD 50 143 30835 0.02
100000 RIO TINTO FINANCE USALTD 5.2% 02/11/2040 usD 126 607 95110 0.06
100000 ROGERS COMMUNICATIONS INC 3.7% 15/11/2049 usD 98 284 65 394 0.04
150 000 ROGERS COMMUNICATIONS INC 3.8% 15/03/2032 usD 138 481 127 590 0.08
31000 ROGERS COMMUNICATIONS INC 4.35% 01/05/2049 usD 38 207 22573 0.01
103000 ROGERS COMMUNICATIONS INC 4.55% 15/03/2052 usDb 103 564 79 550 0.05
147000 ROGERS COMMUNICATIONS INC 5% 15/03/2044 usD 131 065 118 507 0.07
150 000 ROPER TECHNOLOGIES INC 1.75% 15/02/2031 usD 142 922 110 237 0.07
201000 ROYAL BANK OF CANADA 0.5% 26/10/2023 usD 199 761 191 746 0.12
200000 ROYAL BANK OF CANADA 2.25% 01/11/2024 usD 194 634 188 118 0.12
300000 ROYAL BANK OF CANADA 2.3% 03/11/2031 usD 255972 227997 0.14
250000 ROYAL BANK OF CANADA 2.55% 16/07/2024 usD 258 306 238515 0.15
100000 ROYAL BANK OF CANADA 4.24% 03/08/2027 usD 97 452 93 986 0.06
50000 ROYAL BANK OF CANADA 4.65% 27/01/2026 usD 59015 48 280 0.03
200000 ROYAL BANK OF SCOTLAND FRN 22/03/2025 usD 218 964 192 830 0.12
127000 SABINE PASS LIQUEFACTION LLC 4.2% 15/03/2028 usD 144 085 115924 0.07
45000 SABINE PASS LIQUEFACTION LLC 5% 15/03/2027 usD 52 377 43 364 0.03
100000 SABINE PASS LIQUEFACTION LLC 5.625% 01/03/2025 usb 110 011 99 546 0.06
380000 SABINE PASS LIQUEFACTION LLC 5.875% 30/06/2026 usDb 408 061 378 627 0.24
239000 SAN DIEGO GAS & ELECTRIC CO 2.5% 15/05/2026 usD 244 161 218 030 0.14
19000 SANDIEGO GAS & ELECTRIC CO 4.5% 15/08/2040 usD 24027 15885 0.01
78000 SANTANDER HOLDINGS USAINC 3.45% 02/06/2025 usD 84 007 72978 0.05
230000 SANTANDER HOLDINGS USA INC 3.5% 07/06/2024 usD 225 387 220 517 0.14
200000 SANTANDER UK GROUP HOLDINGS PLC FRN 03/11/2028 usD 196 508 169 398 0.11
253000 SANTANDER UK PLC 4% 13/03/2024 usD 253 457 247 811 0.16
80000 SEMPRAENERGY FRN 01/04/2052 usD 69 855 61019 0.04
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125000 SEMPRAENERGY 3.25% 15/06/2027 usD 131692 113073 0.07
150 000 SEMPRAENERGY 3.4% 01/02/2028 usDb 152 069 134019 0.08
33000 SEMPRAENERGY 4% 01/02/2048 usD 39 006 23443 0.01
61000 SEMPRAENERGY 6% 15/10/2039 usD 86 924 58152 0.04
50000 SHERWIN-WILLIAMS CO 4.5% 01/06/2047 usD 39708 39473 0.02
350000 SHIRE ACQUISITIONS INVESTMENTS IRELAND DAC 3.2% 23/09/2026 usD 366 961 321867 0.20
300000 SOUTHERN CALIFORNIA GAS CO 2.55% 01/02/2030 usD 282070 248 025 0.16
280000 S&P GLOBAL INC 2.45% 01/03/2027 usD 268 424 250 804 0.16
200000 S&P GLOBAL INC 2.9% 01/03/2032 usD 169 433 164 642 0.10
50000 SPECTRAENERGY PARTNERS LP 4.75% 15/03/2024 usD 53 587 49 563 0.03
76 000 STARBUCKS CORP 2.55% 15/11/2030 usD 81292 62 065 0.04
59000 STARBUCKS CORP 3.5% 15/11/2050 usD 65918 40122 0.03
101000 STARBUCKS CORP 3.55% 15/08/2029 usD 107 719 90 923 0.06
101000 STARBUCKS CORP 3.8% 15/08/2025 usD 114 289 97 854 0.06
46000 STARBUCKS CORP 4.45% 15/08/2049 usDb 57 620 36 766 0.02
95000 STARBUCKS CORP 4.5% 15/11/2048 usD 97 717 76 946 0.05
50000 STATE STREET CORP FRN 01/11/2025 usD 52 834 46 974 0.03
50000 STATE STREET CORP 3.3% 16/12/2024 usD 52390 48178 0.03
246 000 STATE STREET CORP 3.55% 18/08/2025 usD 273 156 236 504 0.15
50000 STRYKER CORP 4.625% 15/03/2046 usD 42 415 41965 0.03
400000 SUMITOMO MITSUI FINANCIAL GROUP INC 1.474% 08/07/2025 usD 390 816 357 152 0.23
101000 SUMITOMO MITSUI FINANCIAL GROUP INC 2.632% 14/07/2026 usD 109 279 90 580 0.06
450000 SUMITOMO MITSUI FINANCIAL GROUP INC 2.696% 16/07/2024 usD 466 446 428 458 0.27
312000 SUMITOMO MITSUI FINANCIAL GROUP INC 3.01% 19/10/2026 usDb 340 802 282029 0.18
500000 SUMITOMO MITSUI FINANCIAL GROUP INC 3.04% 16/07/2029 usD 500 517 413 045 0.26
50000 SUMITOMO MITSUI FINANCIAL GROUP INC 3.364% 12/07/2027 usD 56 223 44 897 0.03
80000 SYSCO CORP 3.3% 15/07/2026 usD 88291 74 035 0.05
71000 SYSCO CORP 5.95% 01/04/2030 usD 93 306 72424 0.05
51000 SYSCO CORP 6.6% 01/04/2050 usD 79 355 52275 0.03
250000 TAKEDA PHARMACEUTICAL CO LTD 2.05% 31/03/2030 usD 253 345 197 410 0.12
210000 TAKEDA PHARMACEUTICAL CO LTD 3.175% 09/07/2050 usD 178 059 135089 0.09
400000 TAKEDA PHARMACEUTICAL CO LTD 4.4% 26/11/2023 usD 431007 396 044 0.25
369000 TARGET CORP 2.25% 15/04/2025 usD 381679 347140 0.22
100000 TARGET CORP 2.95% 15/01/2052 usD 75 864 64 810 0.04
130000 TARGET CORP 3.375% 15/04/2029 usD 151 347 117 445 0.07
150 000 TELEFONICA EMISIONES SA 5.213% 08/03/2047 usD 156 210 112 871 0.07
160000 TELEFONICA EMISIONES SA 5.52% 01/03/2049 usDb 158 394 125989 0.08
181000 TELEFONICA EMISIONES SAU 7.045% 20/06/2036 usDb 231954 176 634 0.11
60000 TELEFONICA EUROPE BV 8.25% 15/09/2030 usD 80 406 65101 0.04
152000 TEXAS INSTRUMENTS INC 4.15% 15/05/2048 usD 164 794 125400 0.08
150000 THERMO FISHER SCIENTIFIC INC 0.797% 18/10/2023 usD 146 130 143 976 0.09
300000 THERMO FISHER SCIENTIFIC INC 1.215% 18/10/2024 usD 286 317 279 321 0.18
110000 THERMO FISHER SCIENTIFIC INC 2% 15/10/2031 usD 105 861 86 310 0.05
50000 THERMO FISHER SCIENTIFIC INC 2.8% 15/10/2041 usD 50 214 34 470 0.02
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70000 TJX COS INC 2.25% 15/09/2026 usD 67 474 63 251 0.04
300000 TORONTO-DOMINION BANK 2.35% 08/03/2024 usDb 294 516 288 429 0.18
70000 TORONTO-DOMINION BANK 2.8% 10/03/2027 usD 67 571 62427 0.04
200000 TORONTO-DOMINION BANK 3.766% 06/06/2025 usD 199 316 192 066 0.12
150 000 TORONTO-DOMINION BANK 4.285% 13/09/2024 usD 147 135 146 979 0.09
300000 TORONTO-DOMINION BANK 4.456% 08/06/2032 usD 297 324 269 577 0.17
200000 TORONTO-DOMINION BANK 4.693% 15/09/2027 usD 193 378 191 630 0.12
159000 TOYOTAMOTOR CORP 0.681% 25/03/2024 usD 158 368 149 741 0.09
50000 TOYOTAMOTOR CREDIT CORP 0.625% 13/09/2024 usD 49 224 46 162 0.03
265000 TOYOTAMOTOR CREDIT CORP 0.8% 16/10/2025 usD 258 599 234 284 0.15
70000 TOYOTAMOTOR CREDIT CORP 1.45% 13/01/2025 usD 68 041 64 889 0.04
174000 TOYOTAMOTOR CREDIT CORP 1.8% 13/02/2025 usD 179 340 162 271 0.10
100000 TOYOTAMOTOR CREDIT CORP 2.5% 22/03/2024 usD 99 267 96 691 0.06
112000 TOYOTAMOTOR CREDIT CORP 3% 01/04/2025 usD 116 646 106 798 0.07
200000 TOYOTAMOTOR CREDIT CORP 3.05% 22/03/2027 usDb 193 205 183 090 0.12
100000 TRANSCANADA PIPELINES LTD 4.1% 15/04/2030 usD 114 208 89 559 0.06
150 000 TRANSCANADA PIPELINES LTD 4.25% 15/05/2028 usD 150 007 139 361 0.09
119000 TRANSCANADA PIPELINES LTD 4.625% 01/03/2034 usD 138 595 104 057 0.07
56 000 TRANSCANADA PIPELINES LTD 4.875% 15/05/2048 usD 61031 46 114 0.03
61000 TRANSCANADA PIPELINES LTD 5.1% 15/03/2049 usD 80610 51692 0.03
43000 TRANSCANADA PIPELINES LTD 6.2% 15/10/2037 usD 59716 41958 0.03
103000 TRANSCANADA PIPELINES LTD 7.625% 15/01/2039 usD 149 087 112 534 0.07
120000 TRUIST BANK 3.2% 01/04/2024 usD 125 340 116 507 0.07
250000 TRUIST BANK 3.625% 16/09/2025 usDb 280 568 236 608 0.15
50000 TRUIST FINANCIAL CORP FRN 07/06/2029 usD 44310 40 264 0.03
100000 TRUIST FINANCIAL CORP FRN 28/07/2033 usD 90 793 89773 0.06
374000 TRUIST FINANCIAL CORP 2.5% 01/08/2024 usD 389 591 356 634 0.23
156 000 TRUIST FINANCIAL CORP 3.75% 06/12/2023 usD 166 589 153 853 0.10
150000 TWDC ENTERPRISES 18 CORP 3% 13/02/2026 usD 158 345 140 277 0.09
80000 TWDC ENTERPRISES 18 CORP 4.125% 01/06/2044 usD 85809 64 646 0.04
71000 TYSON FOODS INC 5.1% 28/09/2048 usD 101133 62 266 0.04
100 000  UNILEVER CAPITAL CORP 2.6% 05/05/2024 usD 106 412 96 684 0.06
135000 UNILEVER CAPITAL CORP 5.9% 15/11/2032 usD 177 098 140 856 0.09
200000 UNION PACIFIC CORP 2.8% 14/02/2032 usD 181296 165708 0.10
105000 UNION PACIFIC CORP 2.973% 16/09/2062 usD 105 844 61436 0.04
59000 UNION PACIFIC CORP 3.2% 20/05/2041 usDb 52 426 43164 0.03
50000 UNION PACIFIC CORP 3.25% 05/02/2050 usDb 48 582 34163 0.02
50000 UNION PACIFIC CORP 3.5% 14/02/2053 usDb 35561 34979 0.02
53000 UNION PACIFIC CORP 3.799% 01/10/2051 usD 64139 39757 0.03
148 000 UNION PACIFIC CORP 3.839% 20/03/2060 usD 159 151 105 450 0.07
99000 UNITED PARCEL SERVICE INC 3.05% 15/11/2027 usD 110 492 90 998 0.06
100 000  UNITED PARCEL SERVICE INC 3.9% 01/04/2025 usD 100 936 97 862 0.06
109000 UNITED PARCEL SERVICE INC 5.3% 01/04/2050 usD 152 235 106 651 0.07
90000 UNITED PARCEL SERVICE INC 6.2% 15/01/2038 usD 122 570 95 405 0.06
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550000 UNITEDHEALTH GROUP INC 3.1% 15/03/2026 usD 542 960 517 495 0.33
400000 UNITEDHEALTH GROUP INC 3.875% 15/08/2059 usDb 361576 291616 0.18
400000 UNITEDHEALTH GROUP INC 4.45% 15/12/2048 usD 404 320 333464 0.21
500000 UNITEDHEALTH GROUP INC 4.625% 15/07/2035 usD 523910 458 465 0.29
340000 US BANCORP FRN 03/11/2026 usD 328 626 249 652 0.16
150 000 US BANCORP 1.375% 22/07/2030 usD 123778 110 795 0.07
200000 US BANCORP 2.375% 22/07/2026 usD 204 144 181248 0.11
136 000 US BANCORP 3.1% 27/04/2026 usD 144 383 126 160 0.08
180000 US BANCORP 3.375% 05/02/2024 usD 188 246 176 333 0.11
150 000 VALERO ENERGY CORP 6.625% 15/06/2037 usD 154 680 150 441 0.10
200000 VERIZON COMMUNICATIONS INC 1.45% 20/03/2026 usD 201986 176 238 0.11
124000 VERIZON COMMUNICATIONS INC 1.75% 20/01/2031 usD 116 815 92 194 0.06
200000 VERIZON COMMUNICATIONS INC 2.1% 22/03/2028 usD 188 030 168 122 0.11
500000 VERIZON COMMUNICATIONS INC 2.355% 15/03/2032 usD 466 305 378 595 0.24
416 000 VERIZON COMMUNICATIONS INC 2.55% 21/03/2031 usDb 390 903 328619 0.21
180000 VERIZON COMMUNICATIONS INC 2.65% 20/11/2040 usD 115925 114 250 0.07
61000 VERIZON COMMUNICATIONS INC 2.875% 20/11/2050 usD 58 571 35989 0.02
200000 VERIZON COMMUNICATIONS INC 2.987% 30/10/2056 usD 156 054 115 066 0.07
153000 VERIZON COMMUNICATIONS INC 3% 20/11/2060 usD 147 491 85 548 0.05
200000 VERIZON COMMUNICATIONS INC 3.15% 22/03/2030 usD 194 804 169 524 0.11
354000 VERIZON COMMUNICATIONS INC 3.376% 15/02/2025 usD 375175 341783 0.22
134000 VERIZON COMMUNICATIONS INC 3.4% 22/03/2041 usD 136 312 95037 0.06
250000 VERIZON COMMUNICATIONS INC 3.55% 22/03/2051 usD 250 200 168 738 0.11
63000 VERIZON COMMUNICATIONS INC 3.7% 22/03/2061 usD 63722 41134 0.03
214000 VERIZON COMMUNICATIONS INC 4% 22/03/2050 usD 207 745 156 699 0.10
102000 VERIZON COMMUNICATIONS INC 4.016% 03/12/2029 usD 114 624 92 152 0.06
100000 VERIZON COMMUNICATIONS INC 4.125% 16/03/2027 usD 108 378 95190 0.06
437000 VERIZON COMMUNICATIONS INC 4.329% 21/09/2028 usD 457 885 410 154 0.26
30000 VERIZON COMMUNICATIONS INC 4.4% 01/11/2034 usD 37453 26 017 0.02
226 000 VERIZON COMMUNICATIONS INC 4.5% 10/08/2033 usD 255225 201804 0.13
298 000 VERIZON COMMUNICATIONS INC 4.862% 21/08/2046 usD 388 677 248 800 0.16
220000 VERIZON COMMUNICATIONS INC 5.25% 16/03/2037 usD 263615 204 167 0.13
77000 VIACOM INC 4.375% 15/03/2043 usD 71058 51668 0.03
55000 VIACOM INC 5.85% 01/09/2043 usD 70419 44788 0.03
150 000 VIACOM INC 6.875% 30/04/2036 usDb 174 914 139 682 0.09
85000 VIACOMCBS INC 4.95% 19/05/2050 usD 105612 59 439 0.04
410000 VICI PROPERTIES LP 4.75% 15/02/2028 usD 398 721 374 378 0.24
29000 VICI PROPERTIES LP 5.125% 15/05/2032 usD 28783 25708 0.02
289000 VMWARE INC 3.9% 21/08/2027 usD 316 684 264 816 0.17
70000 VODAFONE GROUP PLC 4.25% 17/09/2050 usD 84 960 49 360 0.03
62000 VODAFONE GROUP PLC 4.375% 19/02/2043 usD 75818 46 331 0.03
227000 VODAFONE GROUP PLC 4.375% 30/05/2028 usD 268 580 213621 0.14
79000 VODAFONE GROUP PLC 4.875% 19/06/2049 usD 102 751 61136 0.04
110000 VODAFONE GROUP PLC 5% 30/05/2038 usD 127 320 93 348 0.06
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190 000 VODAFONE GROUP PLC 5.25% 30/05/2048 usD 252 303 154 907 0.10
110000 VODAFONE GROUP PLC 6.15% 27/02/2037 usDb 149 129 103 855 0.07
301000 WALGREENS BOOTS ALLIANCE INC 3.8% 18/11/2024 usD 323619 292 382 0.18
200000 WALMART INC 1.05% 17/09/2026 usD 186 326 174178 0.11
100000 WALMART INC 1.5% 22/09/2028 usD 91609 83 546 0.05
300000 WALMART INC 1.8% 22/09/2031 usD 299 037 237 435 0.15
200000 WALMART INC 2.65% 22/09/2051 usD 200 578 128 770 0.08
86000 WALMART INC 3.3% 22/04/2024 usD 90 711 84 259 0.05
100000 WALMART INC 3.9% 09/09/2025 usD 98 043 98 140 0.06
70000 WALMART INC 4.05% 29/06/2048 usD 90 281 58 520 0.04
50000 WALMART INC 4.5% 09/09/2052 usD 45 389 44 505 0.03
151000 WALT DISNEY CO 1.75% 13/01/2026 usD 153 143 136 749 0.09
90 000 WALT DISNEY CO 1.75% 30/08/2024 usD 92 226 85049 0.05
108 000 WALT DISNEY CO 1.85% 30/07/2026 usD 112733 96 190 0.06
242000 WALT DISNEY CO 2% 01/09/2029 usD 232712 197 581 0.12
65000 WALT DISNEY CO 2.2% 13/01/2028 usD 68 875 56 566 0.04
61000 WALT DISNEY CO 2.65% 13/01/2031 usD 66 055 50 537 0.03
154 000 WALT DISNEY CO 2.75% 01/09/2049 usD 152 837 95277 0.06
56 000 WALT DISNEY CO 2.95% 15/06/2027 usD 62 055 51260 0.03
35000 WALT DISNEY CO 3.35% 24/03/2025 usD 38609 33650 0.02
61000 WALT DISNEY CO 3.5% 13/05/2040 usD 70532 46 641 0.03
125000 WALT DISNEY CO 3.6% 13/01/2051 usD 145958 90 636 0.06
71000 WALT DISNEY CO 3.8% 13/05/2060 usD 85165 50 998 0.03
198 000 WALT DISNEY CO 3.8% 22/03/2030 usDb 203 033 180 552 0.11
131000 WALT DISNEY CO 4.7% 23/03/2050 usD 168 466 113 756 0.07
50000 WALT DISNEY CO 6.65% 15/11/2037 usD 75 350 54107 0.03
309000 WARNERMEDIAHOLDINGS INC - 144A - 4.279% 15/03/2032 usD 285942 249725 0.16
174000 WARNERMEDIA HOLDINGS INC - 144A - 5.05% 15/03/2042 usD 156 861 127 220 0.08
450000 WARNERMEDIA HOLDINGS INC - 144A - 5.141% 15/03/2052 usD 398 721 315036 0.20
100000 WESTPAC BANKING CORP FRN 04/02/2030 usD 104 374 91340 0.06
100000 WESTPAC BANKING CORP FRN 10/08/2033 usD 96 899 87 264 0.06
200000 WESTPAC BANKING CORP FRN 15/11/2035 usD 160 570 142 276 0.09
110000 WESTPAC BANKING CORP FRN 18/11/2036 usD 105909 77732 0.05
100000 WESTPAC BANKING CORP FRN 23/11/2031 usD 99 760 89724 0.06
214000 WESTPAC BANKING CORP FRN 24/07/2034 usD 203 243 177 472 0.11
150 000 WESTPAC BANKING CORP 1.019% 18/11/2024 usD 148 934 138 351 0.09
100 000 WESTPAC BANKING CORP 1.15% 03/06/2026 usDb 97 331 86 895 0.05
260000 WESTPAC BANKING CORP 2.7% 19/08/2026 usD 246 217 237676 0.15
50000 WESTPAC BANKING CORP 2.85% 13/05/2026 usD 55212 46 268 0.03
40000 WESTPAC BANKING CORP 2.963% 16/11/2040 usD 42715 24158 0.02
40000 WESTPAC BANKING CORP 3.3% 26/02/2024 usD 43 399 39 236 0.02
155000 WESTPAC BANKING CORP 3.35% 08/03/2027 usD 160 638 143 617 0.09
60000 WESTPAC BANKING CORP 3.4% 25/01/2028 usD 66 056 55140 0.03
50000 WESTPAC BANKING CORP 4.043% 26/08/2027 usD 47 358 47 503 0.03
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

Bonds (continued)

142000  WILLIAMS COS INC 3.5% 15/11/2030 usD 152 546 119 994 0.08
242000 WILLIAMS COS INC 3.75% 15/06/2027 usD 264 941 222238 0.14
50000  WILLIAMS COS INC 5.1% 15/09/2045 usD 62 431 41183 0.03
150000  WILLIAMS COS INC 6.3% 15/04/2040 usb 165 666 144 842 0.09
250000 WORKDAY INC 3.5% 01/04/2027 usb 232173 230 690 0.15
81000 WW GRAINGER INC 4.6% 15/06/2045 usb 105 441 69 875 0.04
38000 ZOETIS INC 4.7% 01/02/2043 usb 40530 32403 0.02
110000 3M CO 3.25% 26/08/2049 usb 110 464 73189 0.05
91000 3M CO 4% 14/09/2048 usD 94 576 68 765 0.04
Total Bonds 186 070 973 155 520 805 98.33

Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 186 070 973 155 520 805 98.33

Total Investments 186 070 973 155 520 805 98.33
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Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Banks 29.20 United States of America 81.53
Investment Banking and Brokerage Services 14.90 United Kingdom 4.86
Pharmaceuticals and Biotechnology 7.75 Canada 3.79
Telecommunications Service Providers 7.72 Japan 3.76
Technology Hardware and Equipment 6.46 Ireland 1.08
Retailers 478 Netherlands 1.04
Software and Computer Services 473 Australia 1.02
Health Care Providers 3.13 Spain 0.92
Oil, Gas and Coal 2.39 France 0.19
Personal Care, Drug and Grocery Stores 2.05 Guernsey 0.11
Industrial Support Services 1.78 Jersey 0.03
Gas, Water and Multi-utilities 1.35 98.33
Beverages 1.31
Electricity 1.29
Media 1.12
Industrial Transportation 1.00
Medical Equipment and Services 0.78
Food Producers 0.77
Real Estate Investment Trusts 0.71
Travel and Leisure 0.60
Life Insurance 0.54
Finance and Credit Services 0.52
Industrial Engineering 0.44
Chemicals 0.39
Real Estate Investment and Services 0.39
Telecommunications Equipment 0.39
General Industrials 0.37
Personal Goods 0.32
Consumer Services 0.25
Non-life Insurance 0.24
Construction and Materials 0.19
Automobiles and Parts 0.17
Precious Metals and Mining 0.15
Electronic and Electrical Equipment 0.12
Open-end and Miscellaneous Investment Vehicles 0.03

98.33
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139000 ACADIAHEALTHCARE CO INC - 144A - 5.5% 01/07/2028 usDb 141784 128 956 0.10
138000 ACADIAHEALTHCARE CO INC 5% 15/04/2029 usD 135 365 124 327 0.10
210000 ACCO BRANDS CORP - 144A - 4.25% 15/03/2029 usDb 181 556 166 809 0.13
150000 ACI WORLDWIDE INC - 144A - 5.75% 15/08/2026 usD 148 978 143730 0.11
131000 ADAPTHEALTH LLC - 144A - 5.125% 01/03/2030 usD 119 296 113 597 0.09
76 000 ADAPTHEALTH LLC 4.625% 01/08/2029 usD 74 528 64 732 0.05
154 000 ADAPTHEALTH LLC 6.125% 01/08/2028 usD 153 500 142 556 0.11
300000 ADT SECURITY CORP 4.125% 01/08/2029 usD 267 906 257 157 0.20
221000 ADT SECURITY CORP 4.875% 15/07/2032 usD 203773 187 974 0.15
100000 ADVANCED DRAINAGE SYSTEMS INC - 144A - 5% 30/09/2027 usD 98 292 92 676 0.07
100 000 ADVANCED DRAINAGE SYSTEMS INC - 144A - 6.375% 15/06/2030 usD 98 655 96 632 0.08
222000 AECOM 5.125% 15/03/2027 usD 232 809 210 081 0.16
100 000 AHP HEALTH PARTNERS INC - 144A - 5.75% 15/07/2029 usDb 78 270 77 504 0.06
349000 AIR CANADA - 144A - 3.875% 15/08/2026 usD 336 580 308677 0.24
200000 ALGONQUIN POWER & UTILITIES CORP FRN 18/01/2082 usb 193 024 161 150 0.13
100000 ALLEGHENY TECHNOLOGIES INC 4.875% 01/10/2029 usD 83 408 84018 0.07
70000 ALLEGHENY TECHNOLOGIES INC 5.875% 01/12/2027 usD 72 660 63 810 0.05
286 000 ALLY FINANCIAL INC 5.75% 20/11/2025 usD 296 098 276 024 0.22
380000 AMC ENTERTAINMENT HOLDINGS INC - 144A - FRN 15/06/2026 usD 266 036 201962 0.16
240000 AMC ENTERTAINMENT HOLDINGS INC 7.5% 15/02/2029 usD 203 851 165 062 0.13
150 000 AMERICAN AXLE & MANUFACTURING INC 5% 01/10/2029 usD 133 893 121 986 0.10
250000 AMERICAN AXLE & MANUFACTURING INC 6.875% 01/07/2028 usD 245521 231100 0.18
250000 AMERIGAS PARTNERS LP / AMERIGAS FINANCE CORP 5.5% 20/05/2025 usD 258 171 239123 0.19
159000 AMERIGAS PARTNERS LP / AMERIGAS FINANCE CORP 5.75% 20/05/2027 usD 169 262 146 771 0.12
254000 AMERIGAS PARTNERS LP / AMERIGAS FINANCE CORP 5.875% 20/08/2026 usDb 265 274 238679 0.19
250000 AMN HEALTHCARE INC - 144A - 4.625% 01/10/2027 usb 246 305 233870 0.18
100000 AMSAG - 144A- 7% 31/07/2025 usD 92 869 89 641 0.07
150 000 ANTERO MIDSTREAM PARTNERS LP /ANTERO MIDSTREAM FINANCE usD 141716 142 815 0.11
CORP - 144A - 5.75% 01/03/2027
200000 ANTERO MIDSTREAM PARTNERS LP /ANTERO MIDSTREAM FINANCE usb 209722 189 432 0.15
CORP - 144A - 5.75% 15/01/2028
248000 ANTERO MIDSTREAM PARTNERS LP / ANTERO MIDSTREAM FINANCE usD 252 231 226 211 0.18
CORP 5.375% 15/06/2029
150 000 APl GROUP DE INC - 144A - 4.125% 15/07/2029 usb 137 675 120 231 0.09
212000 APX GROUP INC - 144A - 5.75% 15/07/2029 usDb 212953 167 285 0.13
150000 APX GROUP INC - 144A - 6.75% 15/02/2027 usD 148 632 146 609 0.11
254000 ARCHROCK PARTNERS LP /ARCHROCK PARTNERS FINANCE CORP - 144A usD 250 695 236 202 0.19
- 6.25% 01/04/2028
50000 ARCHROCK PARTNERS LP /ARCHROCK PARTNERS FINANCE CORP - 144A usDb 46 285 47 847 0.04
- 6.875% 01/04/2027
150 000 ARCONIC CORP - 144A - 6% 15/05/2025 usD 150 312 148 430 0.12
276 000 ARCONIC ROLLED PRODUCTS CORP - 144A - 6.125% 15/02/2028 usD 265 369 258 612 0.20
81000 ARCOSAINC - 144A - 4.375% 15/04/2029 usD 79 303 70 089 0.05
170000 ARKO CORP 5.125% 15/11/2029 usD 149 782 134 703 0.11
300000 ASBURY AUTOMOTIVE GROUP INC - 144A - 4.625% 15/11/2029 usD 284 337 246 696 0.19
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183000 ASBURY AUTOMOTIVE GROUP INC - 144A - 5% 15/02/2032 usD 159 579 147 538 0.12
123000 ASBURY AUTOMOTIVE GROUP INC 4.75% 01/03/2030 usDb 119 059 100 733 0.08
73000 ASSURANT INC FRN 27/03/2048 usD 74 891 69 435 0.05
300000 ASTON MARTIN CAPITAL HOLDINGS LTD 10.5% 30/11/2025 usD 320 966 289410 0.23
100000  ATIINC 5.125% 01/10/2031 usD 90 926 83 852 0.07
150 000 ATKORE INC - 144A - 4.25% 01/06/2031 usD 139 028 122 285 0.10
50000 ATS AUTOMATION TOOLING SYSTEMS INC - 144A - 4.125% 15/12/2028 usD 42 259 42758 0.03
96 000 AUSTIN BIDCO INC 7.125% 15/12/2028 usD 86 999 69 080 0.05
186 000 AVANTOR FUNDING INC 3.875% 01/11/2029 usD 173 474 157 006 0.12
510000 AVANTOR FUNDING INC 4.625% 15/07/2028 usD 513194 460 687 0.36
272000 AVAYAINC 6.125% 15/09/2028 usD 198 478 115078 0.09
170000  AVIENT CORP - 144A - 5.75% 15/05/2025 usD 172516 166 653 0.13
200000 AVIENT CORP 7.125% 01/08/2030 usD 197 162 191 388 0.15
290000 AVIS BUDGET CAR RENTAL LLC /AVIS BUDGET FINANCE INC - 144A - usD 278 454 254 608 0.20
4.75% 01/04/2028
159000 AVIS BUDGET CAR RENTAL LLC / AVIS BUDGET FINANCE INC 5.375% usD 150 661 137 573 0.11
01/03/2029
90000 AVIS BUDGET CAR RENTAL LLC /AVIS BUDGET FINANCE INC 5.75% usD 83 603 82126 0.06
15/07/2027
274000 AXALTA COATING SYSTEMS LLC / AXALTA COATING SYSTEMS DUTCH usD 261629 250 836 0.20
HOLDING B BV - 144A - 4.75% 15/06/2027
70000 AXALTA COATING SYSTEMS LLC - 144A - 3.375% 15/02/2029 usD 69 000 57 808 0.05
450000 BALL CORP 2.875% 15/08/2030 usD 420 321 350 069 0.27
198 000 BALL CORP 3.125% 15/09/2031 usD 159 058 151 832 0.12
286 000 BALL CORP 4% 15/11/2023 usD 292189 280 300 0.22
99000 BALL CORP 4.875% 15/03/2026 usD 110 992 94 991 0.07
350000 BALL CORP 5.25% 01/07/2025 usDb 386 136 345275 0.27
349000 BATH &BODY WORKS INC - 144A - 6.625% 01/10/2030 usD 372922 312701 0.25
241000 BATH &BODY WORKS INC 6.875% 01/11/2035 usD 254 859 204 934 0.16
250000 BATH & BODY WORKS INC 7.5% 15/06/2029 usDb 289430 237110 0.19
110000 BAUSCH HEALTH AMERICAS INC - 144A - 8.5% 31/01/2027 usD 48103 49 480 0.04
200000 BAUSCH HEALTH AMERICAS INC - 144A - 9.25% 01/04/2026 usD 111478 115 882 0.09
569 000 BAUSCH HEALTH COS INC - 144A - 4.875% 01/06/2028 usD 538 293 349173 0.27
37000 BAUSCH HEALTH COS INC - 144A - 5.25% 30/01/2030 usD 14 430 14 354 0.01
628 000 BAUSCH HEALTH COS INC - 144A - 5.5% 01/11/2025 usD 610703 504 095 0.40
132000 BAUSCH HEALTH COS INC - 144A - 5.75% 15/08/2027 usD 14173 83 895 0.07
200000 BAUSCH HEALTH COS INC - 144A - 6.25% 15/02/2029 usD 76 978 78 002 0.06
220000 BAUSCH HEALTH COS INC - 144A - 7% 15/01/2028 usb 88 026 88110 0.07
150 000 BAUSCH HEALTH COS INC - 144A - 7.25% 30/05/2029 usD 59 121 57572 0.05
200000 BAUSCH HEALTH COS INC - 144A - 9% 15/12/2025 usb 126 978 128 630 0.10
43000 BAUSCH HEALTH COS INC 11% 30/09/2028 (ISIN USC07885AL76) usDb 75796 33574 0.03
859 000 BAUSCH HEALTH COS INC 11% 30/09/2028 (ISIN US071734AQ04) usD 1239 280 670 689 0.54
8000 BAUSCH HEALTH COS INC 14% 15/10/2030 (ISIN USC07885AM59) usD 14102 4582 0.00
167 000 BAUSCH HEALTH COS INC 14% 15/10/2030 (ISIN US071734AR86) usD 240 396 95639 0.07
151000 BAUSCH HEALTH COS INC 6.125% 01/02/2027 usD 130 511 99 556 0.08
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105000 BEACON ROOFING SUPPLY INC - 144A - 4.125% 15/05/2029 usD 103 322 86 931 0.07
50000 BEACON ROOFING SUPPLY INC - 144A - 4.5% 15/11/2026 usDb 45377 45985 0.04
180000 BEAZER HOMES USA INC 5.875% 15/10/2027 usD 173933 151133 0.12
150000 BERRY GLOBAL INC - 144A - 5.625% 15/07/2027 usD 142 800 142 418 0.11
100000 B&G FOODS INC 5.25% 01/04/2025 usD 89273 90 841 0.07
200000 B&G FOODS INC 5.25% 15/09/2027 usD 163 785 167 690 0.13
176 000 BLACK KNIGHT INFOSERV LLC - 144A - 3.625% 01/09/2028 usD 163 982 153 067 0.12
300000 BLOCK INC 2.75% 01/06/2026 usD 272 055 268 473 0.21
261000 BLOCK INC 3.5% 01/06/2031 usD 243133 210123 0.16
100000 BLUELINX HOLDINGS INC 6% 15/11/2029 usD 87 365 82083 0.06
200000 BOISE CASCADE CO 4.875% 01/07/2030 usD 171631 167 348 0.13
287000 BOOZALLEN HAMILTON INC - 144A - 3.875% 01/09/2028 usD 281225 252910 0.20
66 000 BOOZALLEN HAMILTON INC 4% 01/07/2029 usD 62 729 57 623 0.05
400000 BRITISH TELECOMMUNICATIONS PLC FRN 23/11/2081 usD 384 500 335248 0.26
370000 BROOKFIELD PROPERTY REIT INC / BPR CUMULUS LLC / BPR NIMBUS usD 351942 344159 0.27
LLC / GGSI SELLCO LL - 144A - 5.75% 15/05/2026
200000 BROOKFIELD PROPERTY REIT INC / BPR CUMULUS LLC / BPR NIMBUS usD 187 814 170 596 0.13
LLC / GGSI SELLCO LL 4.5% 01/04/2027
453000 BUILDERS FIRSTSOURCE INC - 144A - 4.25% 01/02/2032 usD 406 991 362 531 0.28
151000 BUILDERS FIRSTSOURCE INC - 144A - 5% 01/03/2030 usD 138 522 129 766 0.10
200000 BUILDERS FIRSTSOURCE INC - 144A - 6.375% 15/06/2032 usD 180 254 184 232 0.14
83000 CABLE ONE INC - 144A - 4% 15/11/2030 usD 71259 67 462 0.05
250000 CAMELOT FINANCE SA - 144A - 4.5% 01/11/2026 usD 237 891 233448 0.18
200000 CAMELOT RETURN MERGER SUB INC 8.75% 01/08/2028 usD 181912 166 672 0.13
100000 CARRIAGE SERVICES INC - 144A - 4.25% 15/05/2029 usD 88 135 75484 0.06
170000 CASCADES INC/CASCADES USA INC 5.375% 15/01/2028 usD 162 947 145 372 0.11
50000 CATALENT PHARMA SOLUTIONS INC - 144A - 3.125% 15/02/2029 usDb 39658 40 936 0.03
411000 CATALENT PHARMA SOLUTIONS INC - 144A - 3.5% 01/04/2030 usDb 376 898 331915 0.26
486000 CEDAR FAIR LP/CANADA'S WONDERLAND CO / MAGNUM MANAGEMENT usD 503175 482 694 0.38
CORP / MILLENNIUM OP - 144A - 5.5% 01/05/2025
61000 CEDAR FAIR LP/CANADA'S WONDERLAND CO / MAGNUM MANAGEMENT usD 63 996 57 355 0.04
CORP / MILLENNIUM OP 5.375% 15/04/2027
64 000 CEDAR FAIR LP/ CANADA'S WONDERLAND CO / MAGNUM MANAGEMENT usD 68 513 60 155 0.05
CORP / MILLENNIUM OP 6.5% 01/10/2028
50000 CEDAR FAIR LP 5.25% 15/07/2029 usDb 51271 43989 0.03
200000 CELLNEX FINANCE CO SA 3.875% 07/07/2041 usD 190 912 122 164 0.10
700000 CENTENE CORP 2.45% 15/07/2028 usD 674 849 575771 0.46
679000 CENTENE CORP 2.5% 01/03/2031 usD 577 253 518 932 0.41
256 000 CENTENE CORP 2.625% 01/08/2031 usD 220373 195748 0.15
625000 CENTENE CORP 3% 15/10/2030 usD 590 627 501825 0.39
157000 CENTENE CORP 3.375% 15/02/2030 usD 144 787 130 365 0.10
718000 CENTENE CORP 4.25% 15/12/2027 usD 731755 662 368 0.53
1070000 CENTENE CORP 4.625% 15/12/2029 usD 1108 820 968 167 0.77
300000 CENTRAL PARENT INC / CDK GLOBAL INC - 144A - 7.25% 15/06/2029 usD 287998 286 539 0.22
165000 CENTURY COMMUNITIES INC 3.875% 15/08/2029 usD 148 002 130 020 0.10
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65000 CENTURY COMMUNITIES INC 6.75% 01/06/2027 usD 67 598 62 095 0.05
500000 CENTURYLINK INC - 144A - 5.125% 15/12/2026 usDb 463 597 428 105 0.34
200000 CGG SA8.75% 01/04/2027 usD 169 560 174 044 0.14
200000 CHEMOURS CO 4.625% 15/11/2029 usD 172 577 155 850 0.12
180000 CHEMOURS CO 5.375% 15/05/2027 usD 171 343 161 116 0.13
233000 CHEMOURS CO 5.75% 15/11/2028 usD 238 650 198 008 0.16
628 000 CHENIERE ENERGY INC 4.625% 15/10/2028 usD 630 524 579 398 0.46
180000 CHENIERE ENERGY PARTNERS LP 3.25% 31/01/2032 usD 173 754 140 089 0.11
357000 CHENIERE ENERGY PARTNERS LP 4% 01/03/2031 usD 327 276 301254 0.24
527000 CHENIERE ENERGY PARTNERS LP 4.5% 01/10/2029 usD 528 631 465293 0.36
366 000 CINEMARK USAINC - 144A - 5.25% 15/07/2028 usD 330978 280 883 0.22
390000 CLARIVATE SCIENCE HOLDINGS CORP 3.875% 01/07/2028 usD 358 835 337 802 0.26
124000 CLARIVATE SCIENCE HOLDINGS CORP 4.875% 01/07/2029 usD 114 670 103 390 0.08
237000 CLEAR CHANNEL OUTDOOR HOLDINGS INC - 144A - 7.5% 01/06/2029 usD 240752 186 334 0.15
280000 CLEAR CHANNEL OUTDOOR HOLDINGS INC - 144A - 7.75% 15/04/2028 usD 231332 228 432 0.18
500000 CLEAR CHANNEL WORLDWIDE HOLDINGS INC - 144A - 5.125% 15/08/2027 usD 463 891 449 950 0.35
196 000 CLEARWAY ENERGY OPERATING LLC - 144A - 3.75% 15/02/2031 usD 179 338 163 129 0.13
334000 CLEARWAY ENERGY OPERATING LLC - 144A - 4.75% 15/03/2028 usD 334015 309 808 0.24
304 000 CLEVELAND-CLIFFS INC - 144A - 6.75% 15/03/2026 usD 319476 301832 0.24
185000 CLEVELAND-CLIFFS INC 4.625% 01/03/2029 usD 178 657 159 294 0.12
100000 CLEVELAND-CLIFFS INC 5.875% 01/06/2027 usD 101 231 93017 0.07

31000 COEUR MINING INC - 144A - 5.125% 15/02/2029 usD 20739 24088 0.02
100000 COGENT COMMUNICATIONS GROUP INC - 144A - 3.5% 01/05/2026 usD 95 867 90 546 0.07
200000 COGENT COMMUNICATIONS GROUP INC - 144A - 7% 15/06/2027 usDb 190 290 191 158 0.15
140000 COINBASE GLOBAL INC 3.375% 01/10/2028 usD 107 822 92 686 0.07
258000 COINBASE GLOBAL INC 3.625% 01/10/2031 usD 201738 155215 0.12
140000 COMMERCIAL METALS CO 4.125% 15/01/2030 usD 138 874 118 490 0.09
420000 COMMSCOPE FINANCE LLC - 144A - 6% 01/03/2026 usD 425258 406 156 0.32
339000 COMMSCOPE INC - 144A - 4.75% 01/09/2029 usD 310 258 287 001 0.23
212000 COMMSCOPE INC - 144A - 7.125% 01/07/2028 usD 184 691 179774 0.14
250000 COMMSCOPE INC - 144A - 8.25% 01/03/2027 usD 207 499 222438 0.17
369000 COMMSCOPE TECHNOLOGIES FINANCE LLC - 144A - 6% 15/06/2025 usD 347 625 347 336 0.27

50000 COMMSCOPE TECHNOLOGIES LLC - 144A - 5% 15/03/2027 usD 42 224 40 547 0.03
200000 COMPASS MINERALS INTERNATIONAL INC - 144A - 6.75% 01/12/2027 usD 194 378 189 502 0.15
173000 CONSENSUS CLOUD SOLUTIONS INC 6.5% 15/10/2028 usD 174 408 153 020 0.12
157000 CONSOLIDATED COMMUNICATIONS INC 5% 01/10/2028 usDb 150 695 121702 0.10
150 000 CONSOLIDATED COMMUNICATIONS INC 6.5% 01/10/2028 usDb 112 060 123 233 0.10
250000 CONSTELLIUM SE - 144A - 3.75% 15/04/2029 usDb 240158 196 020 0.15
144000 CONSTELLIUM SE - 144A - 5.875% 15/02/2026 usD 142 823 133 962 0.11
123000 COOPER-STANDARD AUTOMOTIVE INC - 144A - 5.625% 15/11/2026 usD 58 993 46 259 0.04
111000 CORNERSTONE BUILDING BRANDS INC - 144A - 6.125% 15/01/2029 usD 91528 69 368 0.05
210000 COVANTAHOLDING CORP 4.875% 01/12/2029 usD 203 328 179 424 0.14

67000 COVANTAHOLDING CORP 5% 01/09/2030 usD 68 789 55 862 0.04
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350000 CRESTWOOD MIDSTREAM PARTNERS LP / CRESTWOOD MIDSTREAM usD 341408 329 228 0.26
FINANCE CORP - 144A - 5.625% 01/05/2027
300000 CRESTWOOD MIDSTREAM PARTNERS LP / CRESTWOOD MIDSTREAM usD 301692 292 608 0.23
FINANCE CORP 5.75% 01/04/2025
65000 CRESTWOOD MIDSTREAM PARTNERS LP / CRESTWOOD MIDSTREAM usD 61 354 61008 0.05
FINANCE CORP 6% 01/02/2029
100000 CROCS INC 4.125% 15/08/2031 usD 80 024 75904 0.06
100 000 CROCS INC 4.25% 15/03/2029 usD 86 282 80 056 0.06
156 000 CROWDSTRIKE HOLDINGS INC 3% 15/02/2029 usD 145725 132 271 0.10
376 000 CROWN AMERICAS LLC / CROWN AMERICAS CAPITAL CORP VI 4.75% usDb 375393 360 325 0.28
01/02/2026
200000 CROWN AMERICAS LLC - 144A - 5.25% 01/04/2030 usD 198 638 183 132 0.14
175000 CUSHMAN & WAKEFIELD US BORROWER LLC - 144A - 6.75% 15/05/2028 usD 179 248 166 399 0.13
17000 DANAFINANCING LUXEMBOURG SARL - 144A - 5.75% 15/04/2025 usD 17 529 16 611 0.01
138000 DANAINC 4.25% 01/09/2030 usD 119 304 110 262 0.09
195000 DANAINC 5.375% 15/11/2027 usD 206 740 176 553 0.14
100 000 DANAINC 5.625% 15/06/2028 usDb 82755 90473 0.07
300000 DARLING INGREDIENTS INC 6% 15/06/2030 usDb 295212 288738 0.23
100000 DAVE & BUSTER'S INC 7.625% 01/11/2025 usD 100 073 100 000 0.08
451000 DAVITAINC 3.75% 15/02/2031 usD 401194 327 250 0.26
776 000 DAVITAINC 4.625% 01/06/2030 usD 689 101 605 031 0.48
198 000 DELTAAIR LINES INC 2.9% 28/10/2024 usD 189 937 187 047 0.15
181000 DELTAAIR LINES INC 3.75% 28/10/2029 usD 170 407 149 569 0.12
100000 DELTAAIR LINES INC 4.375% 19/04/2028 usD 92 555 89223 0.07
243000 DELTAAIRLINES INC 7.375% 15/01/2026 usD 271020 248 460 0.19
123000 DELUXE CORP 8% 01/06/2029 usD 117 041 102 802 0.08
346000 DEUTSCHE BANKAG 4.5% 01/04/2025 usD 341017 321597 0.25
200000 DEUTSCHE BANKAG/NEW YORK NY FRN 01/12/2032 usD 179 442 159 340 0.12
400000 DEUTSCHE BANK AG/NEW YORK NY FRN 07/01/2033 usD 374725 274 560 0.22
200000 DEUTSCHE BANK AG/NEW YORK NY FRN 08/07/2031 usb 160 532 166 854 0.13
300000 DEUTSCHE BANKAG/NEW YORK NY FRN 14/01/2032 usD 241 401 212 847 0.17
200000 DIAMOND BC BV 4.625% 01/10/2029 usD 142 882 146 656 0.11
52000 DIEBOLD NIXDORF INC - 144A - 9.375% 15/07/2025 usD 45051 38 787 0.03
194 000 DIEBOLD NIXDORF INC 8.5% 15/04/2024 usD 192 239 97 021 0.08
1050000 DIRECTV HOLDINGS LLC/DIRECTV FINANCING CO INC - 144A - 5.875% usD 914 199 945 021 0.75
15/08/2027
300000 DRESDNER FUNDING TRUST | - 144A - 8.151% 30/06/2031 usD 348 282 306 951 0.24
300000 DT MIDSTREAM INC - 144A - 4.125% 15/06/2029 usD 302073 259 266 0.20
305000 DT MIDSTREAM INC 4.375% 15/06/2031 usD 288 187 256 978 0.20
50000 DYCOM INDUSTRIES INC - 144A - 4.5% 15/04/2029 usD 47 498 43713 0.03
310000 EDGEWELL PERSONAL CARE CO - 144A - 5.5% 01/06/2028 usD 314919 291515 0.23
200000 ELANCO ANIMAL HEALTH INC FRN 28/08/2028 usD 195 034 180 338 0.14
150 000 ELASTIC NV 4.125% 15/07/2029 usD 133 601 125 343 0.10
200000 ELEMENT SOLUTIONS INC - 144A - 3.875% 01/09/2028 usD 161970 169 912 0.13
382000 EMBARQ CORP 7.995% 01/06/2036 usD 372658 154 592 0.12
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200000 EMBECTA CORP - 144A - 5% 15/02/2030 usD 169 614 171674 0.13
204 000 ENCOMPASS HEALTH CORP 4.5% 01/02/2028 usD 185 690 182 407 0.14
100000 ENCOMPASS HEALTH CORP 4.625% 01/04/2031 usD 93732 82494 0.06
200000 ENCOMPASS HEALTH CORP 4.75% 01/02/2030 usD 197 749 170 452 0.13
181000 ENERSYS 4.375% 15/12/2027 usD 172 940 158 746 0.12
165000 ENLINK MIDSTREAM LLC - 144A - 5.625% 15/01/2028 usD 165718 158 082 0.12
200000 ENLINK MIDSTREAM LLC - 144A - 6.5% 01/09/2030 usD 199 668 196 468 0.15
177000 ENLINK MIDSTREAM LLC 5.375% 01/06/2029 usD 171 969 163 352 0.13
125000 ENPRO INDUSTRIES INC 5.75% 15/10/2026 usD 130450 120 901 0.09
300000 ENTEGRIS ESCROW CORP 5.95% 15/06/2030 usD 287 331 273768 0.21
268 000 ENTEGRIS INC - 144A - 4.375% 15/04/2028 usD 241063 235580 0.18
264 000 ENVIVAPARTNERS LP / ENVIVA PARTNERS FINANCE CORP 6.5% usD 270 061 253 237 0.20
15/01/2026
100000 EQM MIDSTREAM PARTNERS LP - 144A - 7.5% 01/06/2030 usD 100 328 97 315 0.08
220000 EQM MIDSTREAM PARTNERS LP 4% 01/08/2024 usD 213343 208 256 0.16
68000 EQM MIDSTREAM PARTNERS LP 4.125% 01/12/2026 usD 68 227 60 258 0.05
100000 EQM MIDSTREAM PARTNERS LP 4.5% 15/01/2029 usD 81168 85006 0.07
357000 EQM MIDSTREAM PARTNERS LP 4.75% 15/01/2031 usD 371134 298 252 0.23
98000 EQM MIDSTREAM PARTNERS LP 6% 01/07/2025 usD 99 336 94989 0.07
250000 EQM MIDSTREAM PARTNERS LP 6.5% 01/07/2027 usDb 242983 243715 0.19
150 000 EQM MIDSTREAM PARTNERS LP 6.5% 15/07/2048 usb 149 336 115 553 0.09
250000 EQT MIDSTREAM PARTNERS LP 5.5% 15/07/2028 usD 257033 223743 0.18
360 000 EXELAINTERMEDIATE LLC / EXELA FINANCE INC 11.5% 15/07/2026 usD 116 638 101 952 0.08
50000 EXTERRAN ENERGY SOLUTIONS LP/EES FINANCE CORP 8.125% usD 51016 50 190 0.04
01/05/2025
95000 FAIR ISAAC CORP - 144A - 5.25% 15/05/2026 usDb 101909 93720 0.07
78000 FAIR ISAAC CORP 4% 15/06/2028 usD 76 070 70 545 0.06
458 000 FMG RESOURCES AUGUST 2006 PTY LTD - 144A - 4.375% 01/04/2031 usD 411769 364 078 0.29
200000 FMG RESOURCES AUGUST 2006 PTY LTD - 144A - 5.125% 15/05/2024 usD 204 457 196 090 0.15
200000 FMG RESOURCES AUGUST 2006 PTY LTD - 144A - 5.875% 15/04/2030 usD 173 816 177 518 0.14
200000 FMG RESOURCES AUGUST 2006 PTY LTD - 144A - 6.125% 15/04/2032 usD 199 212 177 190 0.14
300000 FMG RESOURCES AUGUST 2006 PTY LTD 4.5% 15/09/2027 usD 287748 269 262 0.21
100000 FOOT LOCKER INC 4% 01/10/2029 usD 75235 76 480 0.06
459000 FRONTIER COMMUNICATIONS HOLDINGS LLC - 144A - 5% 01/05/2028 usD 447 531 401 565 0.31
185000 FRONTIER COMMUNICATIONS HOLDINGS LLC 5.875% 01/11/2029 usD 178 145 145417 0.11
180000 FRONTIER COMMUNICATIONS HOLDINGS LLC 5.875% 15/10/2027 usD 184 676 166 963 0.13
153000 FRONTIER COMMUNICATIONS HOLDINGS LLC 6% 15/01/2030 usDb 153 748 119 528 0.09
372000 FRONTIER COMMUNICATIONS HOLDINGS LLC 6.75% 01/05/2029 usDb 339478 306 636 0.24
400000 FRONTIER COMMUNICATIONS HOLDINGS LLC 8.75% 15/05/2030 usDb 414 576 408 388 0.32
50000 FRONTIER FLORIDALLC 6.86% 01/02/2028 usDb 47 196 46 550 0.04
100000 GANNETT HOLDINGS LLC 6% 01/11/2026 usD 84 450 74 858 0.06
208 000 GAP INC - 144A - 3.625% 01/10/2029 usD 145 398 146 130 0.11
207 000 GAP INC - 144A - 3.875% 01/10/2031 usD 185 707 142 832 0.11
103000 GARDEN SPINCO CORP 8.625% 20/07/2030 usD 108 977 106 558 0.08
50000 GARTNER INC - 144A - 3.625% 15/06/2029 usD 41880 43090 0.03
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230000 GARTNER INC - 144A - 3.75% 01/10/2030 usD 218 300 194 500 0.15
253000 GARTNER INC - 144A - 4.5% 01/07/2028 usD 266 716 234 478 0.18
50000 GATES GLOBAL LLC / GATES CORP - 144A - 6.25% 15/01/2026 usD 49 864 48 055 0.04
200000 GEN DIGITAL INC 7.125% 30/09/2030 usD 193 848 197 392 0.15
42000 GENWORTH HOLDINGS INC 6.5% 15/06/2034 usD 43 845 34 883 0.03
48000 GLATFELTER CORP 4.75% 15/11/2029 usD 34 658 30913 0.02
200000 GLOBAL PARTNERS LP / GLP FINANCE CORP 6.875% 15/01/2029 usD 191433 182 064 0.14
61000 GO DADDY OPERATING CO LLC / GD FINANCE CO INC 3.5% 01/03/2029 usD 60 391 50 559 0.04
250000 GO DADDY OPERATING CO LLC / GD FINANCE CO INC 5.25% 01/12/2027 usD 259 002 236 345 0.19
168 000 GRAND CANYON UNIVERSITY 5.125% 01/10/2028 usD 162 944 151402 0.12
114000 GRAPHIC PACKAGING INTERNATIONAL LLC - 144A - 3.5% 15/03/2028 usD 115 483 98 745 0.08
50000 GRAPHIC PACKAGING INTERNATIONAL LLC - 144A - 4.75% 15/07/2027 usD 45932 46 134 0.04
200000 GRAPHIC PACKAGING INTERNATIONAL LLC 3.5% 01/03/2029 usD 175 055 169 890 0.13
355000 GRAY ESCROW Il INC - 144A - 5.375% 15/11/2031 usD 331469 285271 0.22
365000 GRAY TELEVISION INC - 144A - 5.875% 15/07/2026 usD 378 408 344 549 0.27
251000 GRAY TELEVISION INC - 144A - 7% 15/05/2027 usD 267 098 239100 0.19
70000 GRAY TELEVISION INC 4.75% 15/10/2030 usD 67 149 55285 0.04
51000 GREAT LAKES DREDGE & DOCK CORP 5.25% 01/06/2029 usD 50516 40 116 0.03
300000 GRIFOLS ESCROW ISSUER SA - 144A - 4.75% 15/10/2028 usD 304 744 234 579 0.18
60000 GROUP 1 AUTOMOTIVE INC - 144A - 4% 15/08/2028 usD 57 257 49 393 0.04
110000 GRUBHUB HOLDINGS INC 5.5% 01/07/2027 usD 94 644 73 840 0.06
60000 GYP HOLDINGS Il CORP - 144A - 4.625% 01/05/2029 usD 46 856 47 400 0.04
195000 HANESBRANDS INC - 144A - 4.625% 15/05/2024 usD 207 626 189 567 0.15
292000 HANESBRANDS INC - 144A - 4.875% 15/05/2026 usDb 305 353 268 006 0.21
260000 HAT HOLDINGS I LLC / HAT HOLDINGS I LLC - 144A - 3.375% 15/06/2026 usD 235 861 212009 0.17
178000 HAT HOLDINGS | LLC / HAT HOLDINGS Il LLC 3.75% 15/09/2030 usD 148 342 123 215 0.10
105000 HAT HOLDINGS I LLC / HAT HOLDINGS Il LLC 6% 15/04/2025 usD 109 211 100 102 0.08
300000 HAWAIIAN BRAND INTELLECTUAL PROPERTY LTD / HAWAIIANMILES usD 283914 216 777 0.22
LOYALTY LTD - 144A - 5.75% 20/01/2026
150 000 HB FULLER CO 4% 15/02/2027 usD 140 974 137 348 0.11
142000 HC2 HOLDINGS INC 8.5% 01/02/2026 usD 119 200 105 067 0.08
400000 HERC HOLDINGS INC - 144A - 5.5% 15/07/2027 usDb 415745 378 488 0.30
50000 HERTZ CORP - 144A - 4.625% 01/12/2026 usDb 40 590 42 604 0.03
327000 HERTZ CORP - 144A - 5% 01/12/2029 usD 303014 260 243 0.20
60000 HEXCEL CORP FRN 15/02/2027 usD 62 004 54 563 0.04
56 000 HEXCEL CORP FRN 15/08/2025 usD 54 886 54 349 0.04
34000 HILLENBRAND INC FRN 15/09/2026 usD 36 035 32129 0.03
100 000 HILLENBRAND INC 3.75% 01/03/2031 usD 89 329 80 152 0.06
151000 HILTON GRAND VACATIONS BORROWER ESCROW LLC / HILTON GRAND usD 134 117 129 946 0.10
VVACATIONS BORROWER ESC - 144A - 5% 01/06/2029
200000 HILTON GRAND VACATIONS BORROWER ESCROW LLC / HILTON GRAND usD 158 495 163 590 0.13
VACATIONS BORROWER ESC 4.875% 01/07/2031
110000 HOLOGIC INC - 144A - 3.25% 15/02/2029 usD 110 030 93514 0.07
200000 HOLOGIC INC - 144A - 4.625% 01/02/2028 usD 203 252 186 948 0.15
200000 HORIZON THERAPEUTICS USAINC - 144A - 5.5% 01/08/2027 usD 200 294 192 376 0.15
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376000 HOWARD HUGHES CORP 4.125% 01/02/2029 usD 339532 297 769 0.23
178000 HOWARD HUGHES CORP 4.375% 01/02/2031 usDb 155 353 133 609 0.10
90000 HOWARD HUGHES CORP 5.375% 01/08/2028 usD 90 930 77 620 0.06
200000 HOWMET AEROSPACE INC 3% 15/01/2029 usD 175690 166 442 0.13
300000 HOWMET AEROSPACE INC 5.125% 01/10/2024 usD 326 561 296 244 0.23
261000 HOWMET AEROSPACE INC 5.9% 01/02/2027 usD 280 244 258 894 0.20
150 000 HOWMET AEROSPACE INC 5.95% 01/02/2037 usD 141 647 139 328 0.11
100000 HOWMET AEROSPACE INC 6.75% 15/01/2028 usD 106 162 99 861 0.08
142000 HOWMET AEROSPACE INC 6.875% 01/05/2025 usD 149 333 145174 0.11
140 000 IAAINC 5.5% 15/06/2027 usD 130 314 131257 0.10
128000 IHEARTCOMMUNICATIONS INC 4.75% 15/01/2028 usD 118 838 111 668 0.09
248000 IHEARTCOMMUNICATIONS INC 5.25% 15/08/2027 usD 243 511 226 030 0.18
214000 IHEARTCOMMUNICATIONS INC 6.375% 01/05/2026 usD 216 324 203 435 0.16
339000 IHEARTCOMMUNICATIONS INC 8.375% 01/05/2027 usD 338 337 304771 0.24
128000 INGEVITY CORP - 144A - 3.875% 01/11/2028 usD 113 312 108 612 0.09
300000 IQVIAINC - 144A - 5% 15/05/2027 usD 308 013 285705 0.22
300000 IQVIAINC - 144A - 5% 15/10/2026 usD 307 929 286 791 0.22
284000 IRON MOUNTAIN INC - 144A - 4.5% 15/02/2031 usD 267918 231664 0.18
334000 IRON MOUNTAIN INC - 144A - 4.875% 15/09/2027 usD 325918 308 158 0.24
342000 IRON MOUNTAIN INC - 144A - 4.875% 15/09/2029 usD 355913 294 736 0.23
100000 IRON MOUNTAIN INC - 144A - 5.25% 15/03/2028 usD 94912 92 020 0.07
467000 IRON MOUNTAIN INC - 144A - 5.25% 15/07/2030 usD 436 746 405023 0.32
148000 IRON MOUNTAIN INC 5.625% 15/07/2032 usD 137 149 127 401 0.10
167 000 IRON MOUNTAIN INFORMATION MANAGEMENT SERVICES INC - 144A - 5% usD 168 348 137 673 0.11
15/07/2032
250000 ISTARINC 4.25% 01/08/2025 usD 256 296 242125 0.19
100 000 ISTARINC 4.75% 01/10/2024 usD 101 396 99179 0.08
90000 ISTARINC 5.5% 15/02/2026 usD 92 887 89 851 0.07
321000 ITT HOLDINGS LLC 6.5% 01/08/2029 usD 301653 258 389 0.20
247000 JAZZ SECURITIES DAC - 144A - 4.375% 15/01/2029 usD 230614 219 087 0.17
150 000 JELD-WEN INC - 144A - 4.625% 15/12/2025 usD 146 623 124 749 0.10
100000 JELD-WEN INC 4.875% 15/12/2027 usD 87 234 74 549 0.06
200000 KAISER ALUMINUM CORP - 144A - 4.5% 01/06/2031 usD 162 534 157 058 0.12
44000 KARAUCTION SERVICES INC - 144A - 5.125% 01/06/2025 usD 44 635 42 465 0.03
66 000 KB HOME 4% 15/06/2031 usD 59 835 50015 0.04
55000 KB HOME 4.8% 15/11/2029 usD 60 409 45057 0.04
171000 KB HOME 6.875% 15/06/2027 usD 187 445 165 446 0.13
100000 KB HOME 7.25% 15/07/2030 usD 95 387 92412 0.07
161000 KENNEDY-WILSON INC 4.75% 01/02/2030 usD 162 995 126 411 0.10
150 000 KENNEDY-WILSON INC 5% 01/03/2031 usD 123174 17 497 0.09
250000 KFC HOLDING CO/PIZZA HUT HOLDINGS LLC/TACO BELL OF AMERICALLC usD 253 025 239148 0.19
- 144A - 4.75% 01/06/2027
150 000  KINETIK HOLDINGS LP 5.875% 15/06/2030 usD 143 402 141 819 0.11
100000 KONTOOR BRANDS INC 4.125% 15/11/2029 usD 85 284 80474 0.06
108 000 KOPPERS INC - 144A - 6% 15/02/2025 usD 101 851 97 931 0.08
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104 000 KORN FERRY 4.625% 15/12/2027 usD 99 188 94 491 0.07
150 000 L BRANDS INC 5.25% 01/02/2028 usD 151 520 132627 0.10
228000 L BRANDS INC 6.75% 01/07/2036 usD 246 116 188 178 0.15
50000 LAMB WESTON HOLDINGS INC - 144A - 4.125% 31/01/2030 usD 50 246 43717 0.03
310000 LAMB WESTON HOLDINGS INC - 144A - 4.375% 31/01/2032 usD 282 881 267 071 0.21
100000 LAMB WESTON HOLDINGS INC - 144A - 4.875% 15/05/2028 usD 96 074 93 643 0.07
188000 LEVEL 3 FINANCING INC - 144A - 3.625% 15/01/2029 usD 153 571 143 450 0.11
259000 LEVEL 3 FINANCING INC - 144A - 3.75% 15/07/2029 usD 238815 197 381 0.15
200000 LEVEL 3 FINANCING INC - 144A - 4.25% 01/07/2028 usD 183 659 164 826 0.13
416000 LEVEL 3 FINANCING INC - 144A - 4.625% 15/09/2027 usD 431000 361957 0.28
142000 LEVISTRAUSS & CO 3.5% 01/03/2031 usD 139 399 113 681 0.09
72000 LGIHOMES INC 4% 15/07/2029 usD 71544 55135 0.04
289000 LIONS GATE CAPITAL HOLDINGS LLC - 144A - 5.5% 15/04/2029 usD 300 744 219279 0.17
230000 LITHIAMOTORS INC - 144A - 3.875% 01/06/2029 usD 209 493 186 252 0.15
155000 LITHIAMOTORS INC - 144A - 4.375% 15/01/2031 usD 166 749 126 134 0.10
102000 LOUISIANA-PACIFIC CORP 3.625% 15/03/2029 usD 101159 82 945 0.07
365000 LPLHOLDINGS INC 4% 15/03/2029 usD 338 523 319514 0.25
100000 LPL HOLDINGS INC 4.375% 15/05/2031 usD 93 248 87 204 0.07
78000 LPLHOLDINGS INC 4.625% 15/11/2027 usD 79 426 72131 0.06
649000 LUMEN TECHNOLOGIES INC - 144A - 4% 15/02/2027 usD 600 113 552 395 0.43
162000 LUMEN TECHNOLOGIES INC - 144A - 4.5% 15/01/2029 usD 129 788 114 427 0.09
100000 LUMEN TECHNOLOGIES INC 6.875% 15/01/2028 usD 98 796 84 549 0.07
99000 LUMEN TECHNOLOGIES INC 7.6% 15/09/2039 usD 89 050 68 409 0.05
100 000 LUMEN TECHNOLOGIES INC 7.65% 15/03/2042 usDb 66 920 67 095 0.05
163000 MACY’S RETAIL HOLDINGS INC 4.5% 15/12/2034 usD 132 406 112 155 0.09
150 000 MACY’S RETAIL HOLDINGS LLC 5.875% 15/03/2030 usD 148 313 126 641 0.10
100000 MACY’S RETAIL HOLDINGS LLC 6.125% 15/03/2032 usD 84 588 83 136 0.07
100000 MANITOWOC CO INC 9% 01/04/2026 usD 91 360 91060 0.07
100000 MARKS & SPENCER PLC 7.125% 01/12/2037 usD 111419 86 215 0.07
200000 MARRIOTT OWNERSHIP RESORTS INC 4.5% 15/06/2029 usD 184 243 167 402 0.13
200000 MASONITE INTERNATIONAL CORP 3.5% 15/02/2030 usD 157 463 159 020 0.12
200000 MATTEL INC - 144A - 3.375% 01/04/2026 usD 188 746 183 176 0.14
148000 MATTEL INC - 144A - 5.875% 15/12/2027 usD 161558 143 884 0.11
177000 MATTEL INC 3.75% 01/04/2029 usD 182072 153 167 0.12
64 000 MATTEL INC 5.45% 01/11/2041 usD 56 397 50 316 0.04
135000 MAXAR TECHNOLOGIES INC - 144A - 7.75% 15/06/2027 usD 134 914 132913 0.10
100000 MERCER INTERNATIONAL INC 5.125% 01/02/2029 usDb 85899 83335 0.07
180000 MERCER INTERNATIONAL INC 5.5% 15/01/2026 usD 175413 169 402 0.13
156 000 MERITAGE HOMES CORP 3.875% 15/04/2029 usD 150 622 126 463 0.10
218000 MERITAGE HOMES CORP 6% 01/06/2025 usD 248 565 212988 0.17
200000 METHANEX CORP 5.125% 15/10/2027 usD 198 650 182 326 0.14
50000 METHANEX CORP 5.25% 15/12/2029 usD 50 777 43120 0.03
127000 METHANEX CORP 5.65% 01/12/2044 usD 113 989 87 469 0.07
200000 MGIC INVESTMENT CORP 5.25% 15/08/2028 usD 192 380 181442 0.14
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300000 MGM GROWTH PROPERTIES OPERATING PARTNERSHIP LP / MGP usD 314988 243732 0.19
FINANCE CO-ISSUER INC 3.875% 15/02/2029
200000 MGM GROWTH PROPERTIES OPERATING PARTNERSHIP LP / MGP usD 214 666 187 578 0.15
FINANCE CO-ISSUER INC 4.5% 01/09/2026
400000 MGM GROWTH PROPERTIES OPERATING PARTNERSHIP LP / MGP usD 428 760 393032 0.31
FINANCE CO-ISSUER INC 5.625% 01/05/2024
100000 MGM GROWTH PROPERTIES OPERATING PARTNERSHIP LP / MGP usD 113115 91500 0.07
FINANCE CO-ISSUER INC 5.75% 01/02/2027
100000 MICROSTRATEGY INC 6.125% 15/06/2028 usD 86 245 85715 0.07
400000 MINERAL RESOURCES LTD - 144A - 8% 01/11/2027 usD 400192 393316 0.31
113000 MINERAL RESOURCES LTD - 144A - 8.5% 01/05/2030 usD 115141 112 024 0.09
80000 MINERALS TECHNOLOGIES INC - 144A - 5% 01/07/2028 usD 73 942 69 406 0.05
184 000 MOLINA HEALTHCARE INC - 144A - 3.875% 15/05/2032 usD 179131 153 307 0.12
90000 MOLINAHEALTHCARE INC - 144A - 3.875% 15/11/2030 usD 81977 77149 0.06
307000 MOLINA HEALTHCARE INC - 144A - 4.375% 15/06/2028 usD 293 745 275950 0.22
200000 MOTION BONDCO DAC 6.625% 15/11/2027 usDb 204 368 167 536 0.13
128000 MUELLER WATER PRODUCTS INC 4% 15/06/2029 usD 131849 11174 0.09
249000 NATIONSTAR MORTGAGE HOLDINGS INC - 144A - 5.125% 15/12/2030 usD 242 312 188 227 0.15
91000 NATIONSTAR MORTGAGE HOLDINGS INC - 144A - 5.5% 15/08/2028 usD 91454 74219 0.06
60000 NATIONSTAR MORTGAGE HOLDINGS INC - 144A - 6% 15/01/2027 usD 52 575 53792 0.04
267000 NATIONSTAR MORTGAGE HOLDINGS INC 5.75% 15/11/2031 usD 209 987 205 024 0.16
150 000 NCR CORP - 144A - 5% 01/10/2028 usD 119 807 127 151 0.10
353000 NCR CORP - 144A - 5.125% 15/04/2029 usD 364 473 295973 0.23
284000 NCR CORP - 144A - 5.25% 01/10/2030 usD 287 130 229 398 0.18
400000 NEW FORTRESS ENERGY INC 6.5% 30/09/2026 usD 379738 388 084 0.30
300000 NEW FORTRESS ENERGY INC 6.75% 15/09/2025 usD 291189 294 585 0.23
87000 NEW GOLD INC - 144A - 7.5% 15/07/2027 usD 72 624 75247 0.06
632000 NEWELL BRANDS INC FRN 01/04/2026 usD 698 158 587 791 0.47
109000 NEWELL BRANDS INC 5.375% 01/04/2036 usD 114 947 90616 0.07
149000 NEWELL BRANDS INC 5.5% 01/04/2046 usD 134 874 114 578 0.09
150000 NEWELL BRANDS INC 6.375% 15/09/2027 usD 149 432 146 877 0.12
200000 NEWELL BRANDS INC 6.625% 15/09/2029 usD 196 486 195450 0.15
300000 NEXSTAR MEDIAINC - 144A - 4.75% 01/11/2028 usD 272532 263 214 0.21
547000 NEXSTAR MEDIAINC - 144A - 5.625% 15/07/2027 usD 543 062 514923 0.40
200000 NEXTERA ENERGY OPERATING PARTNERS LP - 144A - 4.5% 15/09/2027 usD 194 330 186 308 0.15
100000 NEXTERAENERGY OPERATING PARTNERS LP 4.25% 15/07/2024 usD 99 516 97 005 0.08
150 000  NIELSEN FINANCE LLC / NIELSEN FINANCE CO - 144A - 4.75% 15/07/2031 usD 144 998 145 604 0.11
219000 NOKIAOYJ 6.625% 15/05/2039 usD 230423 199 809 0.16
80000 NORDSTROM INC 4% 15/03/2027 usD 75 200 68 317 0.05
181000 NORDSTROM INC 4.375% 01/04/2030 usD 172 105 135980 0.11
311000 NORDSTROM INC 5% 15/01/2044 usb 262 529 196 614 0.15
250000 NORTONLIFELOCK INC - 144A - 6.75% 30/09/2027 usD 241803 246 623 0.19
198000 NOVELIS CORP - 144A - 3.25% 15/11/2026 usD 190 434 174 341 0.14
220000 NOVELIS CORP - 144A - 3.875% 15/08/2031 usD 201725 170617 0.13
559000 NOVELIS CORP - 144A - 4.75% 30/01/2030 usD 571485 475512 0.37
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100000 NUFARM AUSTRALIALTD / NUFARM AMERICAS INC - 144A - 5% 27/01/2030 usD 85373 84710 0.07
100000 OCEANEERING INTERNATIONAL INC 4.65% 15/11/2024 usDb 94 165 95707 0.08
56 000 OCEANEERING INTERNATIONAL INC 6% 01/02/2028 usD 51697 49913 0.04
50000 OI EUROPEAN GROUP BV - 144A - 4.75% 15/02/2030 usD 40 028 42 466 0.03
300000 ON SEMICONDUCTOR CORP 3.875% 01/09/2028 usD 261 331 264 390 0.21
200000 ONEMAIN FINANCE CORP 3.5% 15/01/2027 usD 159 598 164 712 0.13
160 000 ONEMAIN FINANCE CORP 3.875% 15/09/2028 usD 123 432 124 925 0.10
200000 ONEMAIN FINANCE CORP 4% 15/09/2030 usD 148 768 150 812 0.12
350000 ONEMAIN FINANCE CORP 6.125% 15/03/2024 usD 334163 342024 0.27
300000 ONEMAIN FINANCE CORP 6.625% 15/01/2028 usD 263991 272 853 0.21
300000 ONEMAIN FINANCE CORP 6.875% 15/03/2025 usD 282945 290976 0.23
300000 ONEMAIN FINANCE CORP 7.125% 15/03/2026 usD 281616 288 816 0.23
275000 OPEN TEXT CORP - 144A - 3.875% 15/02/2028 usD 265993 235939 0.19
150 000 OPEN TEXT CORP 3.875% 01/12/2029 usD 131 956 118 889 0.09
163000 OPEN TEXT HOLDINGS INC - 144A - 4.125% 01/12/2031 usD 132 267 123 080 0.10
235000 OPEN TEXT HOLDINGS INC - 144A - 4.125% 15/02/2030 usD 237525 187 093 0.15
139000 OPTION CARE HEALTH INC - 144A - 4.375% 31/10/2029 usD 129 992 119 698 0.09
592000 ORGANON FINANCE 1 LLC - 144A - 4.125% 30/04/2028 usD 584 166 521060 0.41
41000 OUTFRONT MEDIA CAPITAL LLC / OUTFRONT MEDIA CAPITAL CORP - 144A usD 38378 33706 0.03
-4.25% 15/01/2029
10000 OUTFRONT MEDIA CAPITAL LLC / OUTFRONT MEDIA CAPITAL CORP - 144A usD 9658 8251 0.01
- 4.625% 15/03/2030
100000 OUTFRONT MEDIA CAPITAL LLC / OUTFRONT MEDIA CAPITAL CORP - 144A usD 96 474 98 983 0.08
- 6.25% 15/06/2025
450000 OUTFRONT MEDIA CAPITAL LLC / OUTFRONT MEDIA CAPITAL CORP 5% usD 432917 405 364 0.32
15/08/2027
380000 OWENS & MINOR INC - 144A - 4.5% 31/03/2029 usb 351428 295199 0.23
300000 OWENS-BROCKWAY GLASS CONTAINER INC - 144A - 6.625% 13/05/2027 usD 273789 286 887 0.22
100000 PACIFIC WESTERN BANK 3.25% 01/05/2031 usD 90 112 90 450 0.07
395000 PARAMOUNT GLOBAL FRN 30/03/2062 usDb 394 116 336 572 0.26
200000 PARK INTERMEDIATE HOLDINGS LLC / PK DOMESTIC PROPERTY LLC / PK usD 185 186 170 948 0.13
FINANCE CO-ISSUER 4.875% 15/05/2029
262000 PARK INTERMEDIATE HOLDINGS LLC / PK DOMESTIC PROPERTY LLC / PK usD 257 498 237707 0.19
FINANCE CO-ISSUER 5.875% 01/10/2028
200000 PARK INTERMEDIATE HOLDINGS LLC / PK DOMESTIC PROPERTY LLC / PK usD 206 094 200 526 0.16
FINANCE CO-ISSUER 7.5% 01/06/2025
327000 PARKLAND CORP - 144A - 4.625% 01/05/2030 usD 293418 272 267 0.21
70000 PARKLAND CORP - 144A - 5.875% 15/07/2027 usDb 68 620 66 240 0.05
214000 PARKLAND CORP/CANADA 4.5% 01/10/2029 usD 205 063 180 147 0.14
112000 PEDIATRIX MEDICAL GROUP INC 5.375% 15/02/2030 usD 99 023 96 683 0.08
179000 PENNYMAC FINANCIAL SERVICES INC 4.25% 15/02/2029 usD 146 616 135 591 0.11
168 000 PENNYMAC FINANCIAL SERVICES INC 5.375% 15/10/2025 usD 167 402 152 075 0.12
124000 PENNYMAC FINANCIAL SERVICES INC 5.75% 15/09/2031 usD 108 468 94 251 0.07
200000 PERRIGO FINANCE UNLIMITED CO 4.375% 15/03/2026 usD 212383 187 462 0.15
400000 PERRIGO FINANCE UNLIMITED CO 4.4% 15/06/2030 usD 358 874 335 052 0.26
100 000 PICASSO FINANCE SUB INC 6.125% 15/06/2025 usD 101220 99 786 0.08
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200000 PITNEY BOWES INC 7.25% 15/03/2029 usD 181 036 127 460 0.10
100 000 PRA GROUP INC 7.375% 01/09/2025 usDb 102 288 96 024 0.08
564 000 PRIME SECURITY SERVICES BORROWER LLC / PRIME FINANCE INC - 144A usD 522 417 489 834 0.38
- 3.375% 31/08/2027
87000 PRIME SECURITY SERVICES BORROWER LLC / PRIME FINANCE INC - 144A usD 90 380 86 373 0.07
- 5.25% 15/04/2024
346 000 PRIME SECURITY SERVICES BORROWER LLC / PRIME FINANCE INC - 144A usD 360 583 338 253 0.27
- 5.75% 15/04/2026
200000 PRIME SECURITY SERVICES BORROWER LLC / PRIME FINANCE INC - 144A usD 191 156 185218 0.15
- 6.25% 15/01/2028
120000 PROG HOLDINGS INC 6% 15/11/2029 usD 107 107 97 529 0.08
76 000 PROVIDENCE SERVICE CORP - 144A - 5.875% 15/11/2025 usD 82138 72 607 0.06
200000 PTC INC 4% 15/02/2028 usD 186 318 182 442 0.14
118000 RACKSPACE TECHNOLOGY GLOBAL INC - 144A - 5.375% 01/12/2028 usD 76 081 49 564 0.04
120000 RACKSPACE TECHNOLOGY GLOBAL INC 3.5% 15/02/2028 usD 110 938 79 3%4 0.06
400000 RAKUTEN GROUP INC FRN PERPETUAL (ISIN US75102WAA62) usD 364 244 295 596 0.23
200000 RAKUTEN GROUP INC FRN PERPETUAL (ISIN US75102WAB46) usDb 208 895 136 330 0.11
500000 REALOGY GROUP LLC/REALOGY CO-ISSUER CORP - 144A-5.25% usD 450 911 347160 0.27
15/04/2030
138000 RENT-A-CENTER INC/TX - 144A - 6.375% 15/02/2029 usD 126 670 107 219 0.08
50000 RESIDEO FUNDING INC 4% 01/09/2029 usD 46 602 40910 0.03
50000 RESOLUTE FOREST PRODUCTS INC 4.875% 01/03/2026 usD 48 257 49 408 0.04
176 000 RHP HOTEL PROPERTIES LP / RHP FINANCE CORP 4.5% 15/02/2029 usD 158 501 154 357 0.12
100000 RHP HOTEL PROPERTIES LP / RHP FINANCE CORP 4.75% 15/10/2027 usD 93 467 92 326 0.07
200000 RITCHIE BROS AUCTIONEERS INC - 144A - 5.375% 15/01/2025 usD 197 812 197 128 0.15
50000 RITEAID CORP - 144A - 7.5% 01/07/2025 usD 44 880 35230 0.03
250000 RITE AID CORP - 144A - 8% 15/11/2026 usD 231469 162 388 0.13
250000 SALLY HOLDINGS LLC / SALLY CAPITAL INC 5.625% 01/12/2025 usD 255399 236 860 0.19
500000 SBA COMMUNICATIONS CORP 3.125% 01/02/2029 usD 457 351 405140 0.32
400000 SBA COMMUNICATIONS CORP 3.875% 15/02/2027 usD 391417 361508 0.28
150 000 SCRIPPS ESCROW II INC - 144A - 3.875% 15/01/2029 usD 139 734 124 589 0.10
88000 SCRIPPS ESCROW II INC - 144A - 5.375% 15/01/2031 usD 87 269 71524 0.06
113000 SCRIPPS ESCROW INC - 144A - 5.875% 15/07/2027 usD 116 670 102 352 0.08
74000 SEAGATE HDD CAYMAN 3.125% 15/07/2029 usD 65717 54 932 0.04
150 000 SEAGATE HDD CAYMAN 3.375% 15/07/2031 usD 122192 107 168 0.08
172000 SEAGATE HDD CAYMAN 4.091% 01/06/2029 usD 170729 137 748 0.11
72000 SEAGATE HDD CAYMAN 4.125% 15/01/2031 usD 73 424 54 158 0.04
112000 SEAGATE HDD CAYMAN 4.75% 01/01/2025 usD 117 504 108 170 0.08
70000 SEAGATE HDD CAYMAN 4.875% 01/03/2024 usD 72745 68 606 0.05
265000 SEAGATE HDD CAYMAN 4.875% 01/06/2027 usD 2711741 245099 0.19
116 000 SEAGATE HDD CAYMAN 5.75% 01/12/2034 usD 132 257 94 298 0.07
150 000 SEALED AIR CORP - 144A - 4% 01/12/2027 usD 141 489 134 465 0.11
150 000 SEALED AIR CORP - 144A - 5% 15/04/2029 usD 149138 136 944 0.11
158 000 SEALED AIR CORP - 144A - 5.5% 15/09/2025 usD 175 357 155 205 0.12
230000 SEAWORLD PARKS & ENTERTAINMENT INC - 144A - 5.25% 15/08/2029 usD 222815 199 847 0.16
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358000 SELECT MEDICAL CORP - 144A - 6.25% 15/08/2026 usD 362414 341 557 0.27
300000 SENSATATECHNOLOGIES BV - 144A - 4% 15/04/2029 usDb 292 933 252 465 0.20
207 000 SENSATATECHNOLOGIES BV - 144A - 5% 01/10/2025 usD 206 821 201401 0.16
100000 SENSATA TECHNOLOGIES BV 5.625% 01/11/2024 usD 100 996 99 408 0.08
200000 SENSATATECHNOLOGIES INC - 144A - 3.75% 15/02/2031 usD 177 780 159 220 0.12
248000 SENSATATECHNOLOGIES INC - 144A - 4.375% 15/02/2030 usD 237909 213 446 0.17
413000 SERVICE CORP INTERNATIONAL/US 4% 15/05/2031 usD 408 069 343913 0.27
354000 SERVICE CORP INTERNATIONAL/US 5.125% 01/06/2029 usD 356 560 330105 0.26
219000 SIRIUS XM RADIO INC - 144A - 3.125% 01/09/2026 usD 204 162 195718 0.15
425000 SIRIUS XM RADIO INC - 144A - 3.875% 01/09/2031 usD 385092 339796 0.27
428000 SIRIUS XM RADIO INC - 144A - 4% 15/07/2028 usD 415955 369 441 0.29
436000 SIRIUS XM RADIO INC - 144A - 4.125% 01/07/2030 usD 390 208 357019 0.28
454000 SIRIUS XM RADIO INC - 144A - 5% 01/08/2027 usD 458 694 417 680 0.33
416000  SIRIUS XM RADIO INC - 144A - 5.5% 01/07/2029 usD 419 405 383614 0.30
252000 SIX FLAGS ENTERTAINMENT CORP - 144A - 4.875% 31/07/2024 usD 251731 243944 0.19
200000 SIX FLAGS ENTERTAINMENT CORP - 144A - 5.5% 15/04/2027 usD 183 932 179 906 0.14
307000 SLM CORP 3.125% 02/11/2026 usD 277 512 269 230 0.21
114000 SPECTRUM BRANDS INC - 144A - 3.875% 15/03/2031 usD 106 697 84 034 0.07
70000 SPECTRUM BRANDS INC - 144A - 5% 01/10/2029 usD 66 272 57182 0.04
50000 SPECTRUM BRANDS INC - 144A - 5.5% 15/07/2030 usD 39771 40 495 0.03
200000 SPRINGLEAF FINANCE CORP 5.375% 15/11/2029 usD 163 810 163 900 0.13
100000 SPXFLOW INC 8.75% 01/04/2030 usD 90 224 81787 0.06
91000 STARWOOD PROPERTY TRUST INC - 144A - 3.75% 31/12/2024 usD 89 589 85134 0.07
200000 STARWOOD PROPERTY TRUST INC - 144A - 4.375% 15/01/2027 usD 192 997 176 784 0.14
50000 STARWOOD PROPERTY TRUST INC 4.75% 15/03/2025 usD 51889 47171 0.04
200000 STENAINTERNATIONAL SA - 144A - 5.75% 01/03/2024 usD 199 936 187 332 0.15
100000 STONEX GROUP INC 8.625% 15/06/2025 usD 101 643 98 745 0.08
182000 SUBURBAN PROPANE PARTNERS LP/SUBURBAN ENERGY FINANCE CORP usD 167 449 152 911 0.12
5% 01/06/2031
140000 SUBURBAN PROPANE PARTNERS LP/SUBURBAN ENERGY FINANCE CORP usD 145 629 132919 0.10
5.875% 01/03/2027
160 000 SUMMIT MATERIALS LLC / SUMMIT MATERIALS FINANCE CORP - 144A - usDb 166 451 146 542 0.11
5.25% 15/01/2029
100000 SUMMIT MATERIALS LLC / SUMMIT MATERIALS FINANCE CORP - 144A - usD 99 746 96 127 0.08
6.5% 15/03/2027
128000 SUNCOKE ENERGY INC - 144A - 4.875% 30/06/2029 usD 114 359 105011 0.08
213000 SUNNOVAENERGY CORP 5.875% 01/09/2026 usD 200 301 187 840 0.15
82000 SUNOCO LP/SUNOCO FINANCE CORP 4.5% 15/05/2029 usD 79768 70 850 0.06
227000 SUNOCO LP/SUNOCO FINANCE CORP 4.5% 30/04/2030 usD 210049 193 318 0.15
100 000 SUNOCO LP/ SUNOCO FINANCE CORP 5.875% 15/03/2028 usD 105 727 95221 0.07
150 000 SUNOCO LP/SUNOCO FINANCE CORP 6% 15/04/2027 usD 145 141 146 964 0.12
250000 SUPERIOR PLUS LP/ SUPERIOR GENERAL PARTNER INC 4.5% 15/03/2029 usD 221816 210230 0.16
210000 SURGERY CENTER HOLDINGS INC - 144A - 10% 15/04/2027 usD 229197 203 948 0.16
19000 SURGERY CENTER HOLDINGS INC - 144A - 6.75% 01/07/2025 usD 19370 17912 0.01
400000 SWITCH LTD 3.75% 15/09/2028 usD 402716 404 004 0.32
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179000 SYMANTEC CORP - 144A - 5% 15/04/2025 usD 180 342 174 033 0.14
100000 SYNOVUS FINANCIAL CORP FRN 07/02/2029 usDb 99 354 97 244 0.08
150000 TASEKO MINES LTD 7% 15/02/2026 usD 120 081 124 053 0.10
50000 TAYLOR MORRISON COMMUNITIES INC / TAYLOR MORRISON HOLDINGS I usD 48 980 49 378 0.04
INC - 144A - 5.625% 01/03/2024
156 000 TAYLOR MORRISON COMMUNITIES INC - 144A - 5.125% 01/08/2030 usD 148 353 129 697 0.10
150 000 TAYLOR MORRISON COMMUNITIES INC - 144A - 5.75% 15/01/2028 usD 145702 137 585 0.11
220000 TAYLOR MORRISON COMMUNITIES INC - 144A - 5.875% 15/06/2027 usD 229134 206 879 0.16
412000 TEGNAINC 4.625% 15/03/2028 usDb 412970 392 055 0.31
134000 TEGNAINC 4.75% 15/03/2026 usD 137 743 132 262 0.10
300000 TEGNAINC 5% 15/09/2029 usD 287 821 286 419 0.22
325000 TELECOM ITALIA CAPITAL SA 6% 30/09/2034 usD 295538 236 886 0.19
304000 TELECOM ITALIA CAPITAL SA 6.375% 15/11/2033 usD 290 769 233408 0.18
167000 TELECOM ITALIA CAPITAL SA7.2% 18/07/2036 usD 190 589 131 060 0.10
268 000 TELECOM ITALIA CAPITAL SA 7.721% 04/06/2038 usD 261 668 212596 0.17
110000 TELEFLEX INC - 144A - 4.25% 01/06/2028 usD 114 732 99 534 0.08
150 000 TELEFLEX INC 4.625% 15/11/2027 usD 152 787 141 282 0.11
200000 TELENET FINANCE LUXEMBOURG NOTES SARL - 144A - 5.5% 01/03/2028 usD 197 924 175592 0.14
499000 TENET HEALTHCARE CORP - 144A - 4.25% 01/06/2029 usD 493772 420 392 0.33
484000 TENET HEALTHCARE CORP - 144A - 4.375% 15/01/2030 usD 468 112 406 849 0.32
151000 TENET HEALTHCARE CORP - 144A - 4.625% 01/09/2024 usD 152 062 147 054 0.12
50000 TENET HEALTHCARE CORP - 144A - 4.625% 15/06/2028 usD 47289 44 068 0.03
318000 TENET HEALTHCARE CORP - 144A - 4.875% 01/01/2026 usD 324 462 300 580 0.24
438000 TENET HEALTHCARE CORP - 144A - 5.125% 01/11/2027 usD 415983 401436 0.31
629000 TENET HEALTHCARE CORP - 144A - 6.125% 01/10/2028 usD 619 595 545 355 0.43
600000 TENET HEALTHCARE CORP - 144A - 6.125% 15/06/2030 usD 565 368 557910 0.44
400000 TENET HEALTHCARE CORP - 144A - 6.25% 01/02/2027 usD 410772 384 304 0.30
316 000 TENET HEALTHCARE CORP 4.625% 15/07/2024 usD 317 261 308 008 0.24
50000 TENET HEALTHCARE CORP 6.875% 15/11/2031 usD 51952 42542 0.03
200000 TENNECO INC 5% 15/07/2026 usD 197 244 199 222 0.16
150 000 TENNECO INC 5.125% 15/04/2029 usD 141470 148 758 0.12
150 000 TENNECO INC 7.875% 15/01/2029 usD 145 577 149 042 0.12
230000 TEREX CORP - 144A - 5% 15/05/2029 usDb 229515 205158 0.16
101000 THOR INDUSTRIES INC 4% 15/10/2029 usD 81908 81661 0.06
350000 TOPBUILD CORP - 144A - 3.625% 15/03/2029 usD 303 693 280 648 0.22
250000 TRAVEL + LEISURE CO - 144A - 6.625% 31/07/2026 usD 250 861 243940 0.19
250000 TRAVEL + LEISURE CO 4.5% 01/12/2029 usD 241328 203 523 0.16
67000 TRAVEL + LEISURE CO 4.625% 01/03/2030 usD 55619 54 398 0.04
150 000 TRAVEL + LEISURE CO 6.6% 01/10/2025 usD 162 861 146 729 0.12
140000 TREEHOUSE FOODS INC 4% 01/09/2028 usD 122 840 118 149 0.09
100000 TRIPOINTE GROUP INC / TRI POINTE HOMES INC 5.875% 15/06/2024 usD 105 185 98 585 0.08
113000 TRIPOINTE GROUP INC 5.25% 01/06/2027 usb 123 592 97 959 0.08
60000 TRIPOINTE HOMES INC 5.7% 15/06/2028 usD 66 700 52 041 0.04
215000 TRINSEO MATERIALS OPERATING SCA/ TRINSEO MATERIALS FINANCE usD 175741 122 490 0.10
INC - 144A - 5.125% 01/04/2029
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84000 TRIUMPH GROUP INC - 144A - 6.25% 15/09/2024 usD 78 616 77 929 0.06
209000 TRIUMPH GROUP INC - 144A - 8.875% 01/06/2024 usD 217 049 211 205 0.17
120000 TRIUMPH GROUP INC 7.75% 15/08/2025 usD 110 331 91026 0.07
332000 TRIVIUM PACKAGING FINANCE BV - 144A - 5.5% 15/08/2026 usD 349 142 305 247 0.24
200000 TRIVIUM PACKAGING FINANCE BV - 144A - 8.5% 15/08/2027 usD 215500 189 748 0.15
356 000 TRONOX INC - 144A - 4.625% 15/03/2029 usD 341746 276 309 0.22
200000 TTM TECHNOLOGIES INC - 144A - 4% 01/03/2029 usD 167 453 169 036 0.13
100000 TWILIO INC 3.625% 15/03/2029 usD 83 831 82517 0.06
103000 TWILIO INC 3.875% 15/03/2031 usD 103 388 83919 0.07
452000 UBER TECHNOLOGIES INC 4.5% 15/08/2029 usD 425458 387 491 0.30
100000 UBER TECHNOLOGIES INC 6.25% 15/01/2028 usD 100 097 96 007 0.08
246000 UBER TECHNOLOGIES INC 7.5% 15/05/2025 usD 257 205 246 027 0.19
350000 UBER TECHNOLOGIES INC 7.5% 15/09/2027 usD 366 651 348 667 0.27
300000 UBER TECHNOLOGIES INC 8% 01/11/2026 usD 311845 300 981 0.24
299000 UNICREDIT SPA - 144A - FRN 02/04/2034 usDb 353 263 256 739 0.20
200000 UNICREDIT SPA - 144A - FRN 19/06/2032 usD 207 801 166 046 0.13
500000 UNICREDIT SPA - 144A - FRN 30/06/2035 usD 490 097 373 460 0.29
133000 UNISYS CORP 6.875% 01/11/2027 usD 122 641 11672 0.09
208 000 UNITED NATURAL FOODS INC - 144A - 6.75% 15/10/2028 usD 201 052 201130 0.16
50000 UNITED RENTALS NORTH AMERICA INC 3.75% 15/01/2032 usD 42907 40 449 0.03
434000 UNITED RENTALS NORTH AMERICA INC 3.875% 15/02/2031 usD 407 562 359 812 0.28
50000 UNITED RENTALS NORTH AMERICA INC 4% 15/07/2030 usD 47 285 42 663 0.03
308000 UNITED RENTALS NORTH AMERICA INC 4.875% 15/01/2028 usD 316 364 286 440 0.22
309000 UNITED RENTALS NORTH AMERICA INC 5.25% 15/01/2030 usDb 338199 286 526 0.22
200000 UNITED RENTALS NORTH AMERICA INC 5.5% 15/05/2027 usD 197 247 195212 0.15
197000 UNITED STATES CELLULAR CORP 6.7% 15/12/2033 usD 212 406 187 235 0.15
191000 UNITI GROUP LP / UNITI FIBER HOLDINGS INC / CSL CAPITAL LLC - 144A - usD 172 973 131005 0.10
6% 15/01/2030

642000 UNITI GROUP LP / UNITI FIBER HOLDINGS INC / CSL CAPITAL LLC - 144A - usD 675485 636 125 0.51
7.875% 15/02/2025

276 000  UNITI GROUP LP / UNITI GROUP FINANCE INC / CSL CAPITAL LLC - 144A - usD 254 580 198 709 0.16
6.5% 15/02/2029

250000 UNITI GROUP LP / UNITI GROUP FINANCE INC / CSL CAPITAL LLC 4.75% usD 232 395 205 540 0.16
15/04/2028

90000 UNIVAR SOLUTIONS USA INC/WASHINGTON 5.125% 01/12/2027 usD 82 244 83297 0.07
427000 UNIVISION COMMUNICATIONS INC - 144A - 5.125% 15/02/2025 usD 434799 412 451 0.32
200000  UNIVISION COMMUNICATIONS INC - 144A - 7.375% 30/06/2030 usD 193 861 194 750 0.15
150 000  UNIVISION COMMUNICATIONS INC 4.5% 01/05/2029 usD 141 085 126 546 0.10
508 000  UNIVISION COMMUNICATIONS INC 6.625% 01/06/2027 usD 507 352 501 344 0.39
161000 US FOODS INC - 144A - 4.625% 01/06/2030 usD 144 940 139 857 0.11
244000 US FOODS INC - 144A - 4.75% 15/02/2029 usD 248713 217104 0.17
292000 US FOODS INC 6.25% 15/04/2025 usD 301904 292 053 0.23

72000 VAILRESORTS INC 6.25% 15/05/2025 usD 76 140 71641 0.06

71000 VALVOLINE INC - 144A - 3.625% 15/06/2031 usD 67 311 56 006 0.04

35000 VALVOLINE INC - 144A - 4.25% 15/02/2030 usD 30927 33 855 0.03
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value/ Quotation Cost Market value % of
Quantity  Description Currency USD USD net assets
Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)
Bonds (continued)
225000 VERTIV GROUP CORP 4.125% 15/11/2028 usD 205318 195 669 0.15
59000 VIACOM INC FRN 28/02/2057 usDb 63772 49 991 0.04
207 000 VICI PROPERTIES LP / VICINOTE CO INC - 144A - 4.625% 15/06/2025 usD 220 461 194 768 0.15
235000 VICTORIA'S SECRET & CO 4.625% 15/07/2029 usD 201 226 186 990 0.15
150 000 VIDEOTRON LTD - 144A - 5.125% 15/04/2027 usD 146 494 141248 0.11
259000 VIDEOTRON LTD - 144A - 5.375% 15/06/2024 usD 283 254 256 850 0.20
100000 VIDEOTRON LTD 3.625% 15/06/2029 usD 81014 83 858 0.07
45000 VM CONSOLIDATED INC 5.5% 15/04/2029 usD 45 662 39183 0.03
758 000 VODAFONE GROUP PLC FRN 04/04/2079 usD 865 317 723 146 0.58
39000 VODAFONE GROUP PLC FRN 04/06/2081 (ISIN US92857WBV19) usD 37 887 31007 0.02
257000 VODAFONE GROUP PLC FRN 04/06/2081 (ISIN US92857WBW91) usD 235941 182 244 0.14
90 000 VODAFONE GROUP PLC FRN 04/06/2081 (ISIN US92857WBX74) usD 90 481 60 874 0.05
500000 VZ SECURED FINANCING BV - 144A - 5% 15/01/2032 usD 440 058 401120 0.31
120000 WABASH NATIONAL CORP 4.5% 15/10/2028 usD 113 348 98 828 0.08
100000 WEATHERFORD INTERNATIONAL LTD 6.5% 15/09/2028 usDb 98 993 96 083 0.08
461000 WEATHERFORD INTERNATIONAL LTD 8.625% 30/04/2030 usD 471 541 434 570 0.34
200000 WEIR GROUP PLC - 144A - 2.2% 13/05/2026 usD 185 927 171 358 0.13
406 000 WESCO DISTRIBUTION INC - 144A - 7.125% 15/06/2025 usD 431985 410 063 0.32
418000 WESCO DISTRIBUTION INC - 144A - 7.25% 15/06/2028 usD 461607 423 935 0.33
194000 WESTERN GAS PARTNERS LP 5.3% 01/03/2048 usD 163 979 155 082 0.12
450000 WESTERN MIDSTREAM OPERATING LP FRN 01/02/2025 usD 432171 427738 0.34
466 000 WESTERN MIDSTREAM OPERATING LP FRN 01/02/2030 usD 433 347 409 622 0.32
260000 WESTERN MIDSTREAM OPERATING LP FRN 01/02/2050 usD 227 528 204 225 0.16
50000 WESTERN MIDSTREAM OPERATING LP 4.75% 15/08/2028 usD 44 899 46 223 0.04
150 000 WESTERN MIDSTREAM OPERATING LP 5.45% 01/04/2044 usD 129 930 121434 0.10
50000 WESTERN MIDSTREAM OPERATING LP 5.5% 15/08/2048 usD 43874 40 628 0.03
50000 WILLIAM CARTER CO 5.625% 15/03/2027 usD 50193 48 070 0.04
251000 WILLIAMS SCOTSMAN INTERNATIONAL INC - 144A - 4.625% 15/08/2028 usD 241 267 227213 0.18
50000 WINNEBAGO INDUSTRIES INC - 144A - 6.25% 15/07/2028 usD 46 954 46 717 0.04
150000 WMG ACQUISITION CORP - 144A - 3.75% 01/12/2029 usD 125258 126 596 0.10
150 000 WMG ACQUISITION CORP - 144A - 3.875% 15/07/2030 usD 123 761 127 895 0.10
200000 WMGACQUISITION CORP 3% 15/02/2031 usD 154 184 156 448 0.12
81000 WOLVERINE WORLD WIDE INC - 144A - 4% 15/08/2029 usD 78718 64 545 0.05
100000 WW INTERNATIONAL INC - 144A - 4.5% 15/04/2029 usD 67 641 55501 0.04
61000 WYNDHAM DESTINATIONS INC FRN 01/04/2027 usDb 63 964 56 942 0.04
159000 XEROX CORP 3.8% 15/05/2024 usD 159 336 151 385 0.12
95000 XEROX CORP 6.75% 15/12/2039 usDb 96 849 70 756 0.06
149000 XEROX HOLDINGS CORP 5% 15/08/2025 usD 143 248 134738 0.11
237000 XEROXHOLDINGS CORP 5.5% 15/08/2028 usD 248 495 187 161 0.15
130000 XHR LP 4.875% 01/06/2029 usD 127729 13178 0.09
169000 XHR LP 6.375% 15/08/2025 usD 172 669 166 262 0.13
159000 YUM! BRANDS INC 3.625% 15/03/2031 usD 133 460 127 653 0.10
304 000 YUM!BRANDS INC 4.625% 31/01/2032 usD 302 941 259 583 0.20
300000 YUM!BRANDS INC 4.75% 15/01/2030 usD 296 939 268 026 0.21
The accompanying notes form an integral part of these financial statements. 119
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Lyxor Index Fund - Lyxor ESG USD High Yield (DR) UCITS ETF

Schedule of Investments (continued)

Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency USD USD net assets
Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)
Bonds (continued)
250000 YUM!BRANDS INC 5.375% 01/04/2032 usD 233516 223 668 0.18
50000 YUM!BRANDS INC 6.875% 15/11/2037 usD 50 347 49 495 0.04
400000 ZIGGO BV 4.875% 15/01/2030 usD 349420 337 564 0.26
169000 ZIPRECRUITER INC 5% 15/01/2030 usD 165 285 138 430 0.11
201000 ZOOMINFO TECHNOLOGIES LLC/ZOOMINFO FINANCE CORP - 144A - usD 188 893 169 292 0.13
3.875% 01/02/2029
24000 1375209 BC LTD 9% 30/01/2028 (ISIN USC6887TAAG3) usD 42 305 23 360 0.02
382000 1375209 BC LTD 9% 30/01/2028 (ISIN US68251PAA57) usD 550 479 371808 0.29
Total Bonds 137 175 330 123 386 754 96.75
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 137 175 330 123 386 754 96.75
Total Investments 137 175 330 123 386 754 96.75
The accompanying notes form an integral part of these financial statements. 120



Lyxor Index Fund
OcToBER 31, 2022

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

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Investment Banking and Brokerage Services 19.29 United States of America 82.28
Health Care Providers 8.52 Canada 4.60
Oil, Gas and Coal 7.88 Netherlands 1.75
Telecommunications Service Providers 7.51 Australia 1.39
Technology Hardware and Equipment 3.45 United Kingdom 1.25
Travel and Leisure 3.19 Luxembourg 1.21
Real Estate Investment Trusts 2.96 Cayman Islands 0.90
Software and Computer Services 2.88 Ireland 0.7
Retailers 2.84 Italy 0.62
Media 2.79 Bermuda 0.42
Pharmaceuticals and Biotechnology 263 Japan 0.34
General Industrials 248 France 0.29
Consumer Services 229 Spain 0.28
Household Goods and Home Construction 2.25 Germany 0.25
Construction and Materials 2.12 Jersey 0.23
Finance and Credit Services 2.01 Finland 0.16
Industrial Metals and Mining 1.98 Austria 0.07
Industrial Transportation 1.75 96.75
Banks 1.66
Industrial Support Services 1.61
Chemicals 1.49
Telecommunications Equipment 1.49
Aerospace and Defense 1.25
Electricity 1.12
Food Producers 1.12
Medical Equipment and Services 1.10
Automobiles and Parts 0.95
Real Estate Investment and Services 0.91
Personal Care, Drug and Grocery Stores 0.82
Personal Goods 0.72
Leisure Goods 0.66
Mortgage Real Estate Investment Trusts 0.58
Industrial Engineering 0.55
Industrial Materials 0.54
Gas, Water and Multi-utilities 0.49
Electronic and Electrical Equipment 0.29
Waste and Disposal Services 0.27
Alternative Energy 0.15
Life Insurance 0.08
Precious Metals and Mining 0.08

96.75
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Lyxor Index Fund - Lyxor $ Floating Rate Note UCITS ETF

Schedule of Investments

Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency USD USD net assets
Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market
Bonds
80000 ATMOS ENERGY CORP FRN 09/03/2023 usDb 79983 79 831 0.08
260000 BANK OF AMERICA CORP FRN 04/02/2025 usD 255625 255944 0.24
1160000 BANK OF AMERICA CORP FRN 05/02/2026 usDb 1137231 1137 090 1.07
309000 BANK OF AMERICA CORP FRN 05/03/2024 usD 307 445 307 863 0.29
257000 BANK OF MONTREAL FRN 08/12/2023 usD 255415 255440 0.24
500000 BANK OF NOVA SCOTIA FRN 15/04/2024 usD 495 338 495 345 0.47
275000 BANK OF NOVA SCOTIA FRN 15/09/2023 usD 274 047 273 559 0.26
30000 CHARLES SCHWAB CORP FRN 13/05/2026 usD 29 237 29126 0.03
764 000 CHARLES SCHWAB CORP FRN 18/03/2024 usD 761 740 758 927 0.72
250000 COOPERATIEVE RABOBANK UA/NY 2.75% 10/01/2023 usD 249 813 249123 0.24
28000 ENBRIDGE INC FRN 16/02/2024 usD 27679 27697 0.03
147 000 GOLDMAN SACHS GROUP INC - QS8 A1 - FRN 29/11/2023 usD 147 995 147 476 0.14
200000 GOLDMAN SACHS GROUP INC FRN 08/03/2024 usD 198 258 197 878 0.19
913000 GOLDMAN SACHS GROUP INC FRN 15/05/2026 usD 900 025 906 243 0.86
100 000 GOLDMAN SACHS GROUP INC FRN 24/01/2025 usb 98 427 98 136 0.09
400000 HSBC HOLDINGS PLC FRN 10/03/2026 (ISIN US404280DB25) usD 395 491 391380 0.37
400000 MORGAN STANLEY FRN 18/02/2026 usD 392 290 391032 0.37
492000 ROYAL BANK OF SCOTLAND GROUP PLC FRN 25/06/2024 usD 491749 489614 0.46
650 000 TORONTO-DOMINION BANK FRN 10/09/2024 usD 641037 640120 0.61
76000 TORONTO-DOMINION BANK 2.65% 12/06/2024 usD 74722 72 884 0.07
50000 TOYOTAMOTOR CREDIT CORP 0.45% 11/01/2024 usD 47 929 47 413 0.04
10000 TOYOTAMOTOR CREDIT CORP 2.9% 30/03/2023 usD 9937 9930 0.01
50000 TOYOTAMOTOR CREDIT CORP 3.45% 20/09/2023 usD 49 689 49303 0.05
Total Bonds 7321102 7311354 6.93
Supranationals, Governments and Local Public Authorities, Debt Instruments
10250900 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/2024 usDb 12 948 959 12 808 954 12.16
6498500 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/2027 usD 10 372 466 9792 266 9.28
377600 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/2028 usD 554 633 535755 0.51
(ISIN'US912810PV44)
10673200 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/2028 usDb 12 867 248 12072 496 11.45
(ISIN US9128283R96)
3009400 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/2030 usD 3155276 3103975 2.94
2824300 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/02/2042 usD 3247 829 3053 863 2.90
1614100 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/02/2047 usD 1553792 1595 796 1.51
634 000 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/07/2027 usD 734 200 725511 0.69
528000 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/07/2028 usD 600 391 593 508 0.56
7919000 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/07/2030 usD 8 124 864 8 169 864 7.75
20200 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/10/2024 usD 22 587 22643 0.02
1427800 UNITED STATES TREASURY NOTE/BOND 0.625% 15/05/2030 usD 1151049 1110 003 1.05
4701100 UNITED STATES TREASURY NOTE/BOND 0.625% 15/08/2030 usD 3825378 3633 069 3.44
8501600 UNITED STATES TREASURY NOTE/BOND 1.25% 15/08/2031 usD 6941 808 6764 750 6.41
33578300 UNITED STATES TREASURY NOTE/BOND 1.375% 15/11/2031 usD 29444 114 26 818 044 2544
2943800 UNITED STATES TREASURY NOTE/BOND 1.625% 15/05/2031 usD 2536 312 2434 845 2.31
The accompanying notes form an integral part of these financial statements. 122
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Lyxor Index Fund - Lyxor $ Floating Rate Note UCITS ETF

Schedule of Investments (continued)

Nominal .
value/ Quotation Cost Market value % of
Quantity  Description Currency USD USD net assets

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

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

1451100 UNITED STATES TREASURY NOTE/BOND 2.375% 15/05/2051 usD 1261323 1005 340 0.95
5028300 UNITED STATES TREASURY NOTE/BOND 2.375% 15/11/2049 usD 4389756 3517060 3.33
Total Supranationals, Governments and Local Public Authorities, Debt Instruments 103 731 985 97 757 742 92.70

Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another reqgulated market 111 053 087 105 069 096 99.63

Total Investments 111 053 087 105 069 096 99.63

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



Lyxor Index Fund
OcToBER 31, 2022

Lyxor Index Fund - Lyxor $ Floating Rate Note UCITS ETF

Economic and Geographical Classification of Investments

Economic classification

%

Geographical classification

%

Governments 92.70
Banks 4.32
Investment Banking and Brokerage Services 2.50
Gas, Water and Multi-utilities 0.08
QOil, Gas and Coal 0.03

99.63

United States of America 97.12
Canada 1.67
United Kingdom 0.84

99.63
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Lyxor Index Fund - Lyxor MSCI EMU Growth (DR) UCITS ETF

Schedule of Investments

Nominal .
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

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

Shares
681 ACCIONA SA EUR 122 632 124010 0.22
2883 ACCOR SA EUR 85407 69 884 0.12
4861 ADIDASAG -REG EUR 1179937 481142 0.84
599 ADYEN NV EUR 796 302 870107 1.52
2095 AENASME SA EUR 278 603 249619 0.44
544  AEROPORTS DE PARIS EUR 56 957 74 555 0.13
6593 AIRLIQUIDE SA (ISIN FR0000053951) EUR 640 358 872254 1.52
7896 AIRLIQUIDE SA (ISIN FR0000120073) EUR 1129 426 1044 641 1.83
16463 AIRBUS SE EUR 1649 067 1804015 3.14
5102 AKZO NOBEL NV EUR 413 381 318 569 0.56
8067 AMADEUS IT GROUP SA-A EUR 460 807 425454 0.74
3446  AMPLIFON SPA EUR 116 321 86 632 0.15
11955 ANHEUSER-BUSCH INBEV SA/NV EUR 621121 604 923 1.06
980 ARGENX SE EUR 279162 386 904 0.68
1287 ASM INTERNATIONAL NV EUR 309 211 289318 0.51
11284 ASML HOLDING NV EUR 3759484 5393 752 9.42
4580 ATLANTIA SPA EUR 72 044 103 416 0.18
2377 BECHTLEAG EUR 136 678 83195 0.15
2777 BEIERSDORFAG EUR 276 647 269 869 0.47
1170  BIOMERIEUX EUR 110 090 104 762 0.18
4447 BRENNTAG SE EUR 315374 273224 0.48
8045 BUREAU VERITAS SA EUR 179 648 201688 0.35
4542 CAPGEMINI SE EUR 723032 755108 1.32
1137 CARL ZEISS MEDITEC AG EUR 127 774 139 339 0.24
15004 CELLNEX TELECOM SAU EUR 629 866 496 632 0.87
6953 CIE DE SAINT-GOBAIN EUR 386 167 287 854 0.50
29268 CNHINDUSTRIAL NV EUR 255 054 383 557 0.67
5742 COCA-COLA EUROPACIFIC PARTNERS PLC usD 282 548 273 346 0.48
739  DASSAULT AVIATION SA EUR 116 741 111 146 0.19
18467 DASSAULT SYSTEMES SE EUR 574 978 626 955 1.10
14411 DAVIDE CAMPARI-MILANO NV EUR 125 646 131 054 0.23
2879 DELIVERY HERO SE EUR 249 901 96 015 0.17
5319 DEUTSCHE BOERSE AG EUR 736 993 875773 1.53
11967 DEUTSCHE LUFTHANSAAG - REG EUR 79 650 83 087 0.15
9901 DEUTSCHE POSTAG - REG EUR 375293 355 545 0.62
45405 DEUTSCHE TELEKOMAG - REG EUR 813130 870 141 1.52
661 DIASORIN SPA EUR 110 263 87 450 0.15
696 DIETEREN GROUP EUR 101 407 17137 0.20
3165 DRINGHC F PORSCHE AG EUR 274 835 327578 0.57
7005 EDENRED EUR 295 378 363 980 0.64
4938 EDP RENOVAVEIS SA EUR 100 031 105 229 0.18
1267 EIFFAGE SA EUR 105 835 115 981 0.20
911 ELIA GROUP SA/NV EUR 105 001 116 517 0.20
1358 ELISAOYJ EUR 66 112 66 420 0.12
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Lyxor Index Fund - Lyxor MSCI EMU Growth (DR) UCITS ETF

Schedule of Investments (continued)

Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets
Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)
Shares (continued)

21889 E.ONSE EUR 227 539 185531 0.32
5187 ESSILORLUXOTTICA SA EUR 750 534 831735 1.45
3794 EUROFINS SCIENTIFIC SE EUR 239 825 245775 043
2432 EURONEXT NV EUR 204 343 156 378 0.27
3492 FERRARINV EUR 541498 696 654 1.22
9115 FERROVIAL SA EUR 217 686 225232 0.39
6055 FINECOBANK BANCA FINECO SPA EUR 66 850 82 590 0.14
4665 FLUTTER ENTERTAINMENT PLC EUR 576 726 624 644 1.09
4457 GEAGROUP AG EUR 163 709 157 778 0.28

12440 GETLINK SE - REG EUR 175731 199 413 0.35
1738 GROUPE BRUXELLES LAMBERT NV EUR 147 702 129 655 0.23

949  HEINEKEN HOLDING NV EUR 76 714 65576 0.11
7180 HEINEKEN NV EUR 644 398 607 428 1.06
4712 HELLOFRESH SE EUR 248 593 95 465 0.17

881 HERMES INTERNATIONAL EUR 732113 1154 550 2.02
1657 IMCD NV EUR 298 842 217 564 0.38

30471 INDUSTRIA DE DISENO TEXTIL SA EUR 796 004 699 005 1.22

36572  INFINEON TECHNOLOGIES AG - REG EUR 835980 901134 1.57
8804 INFRASTRUTTURE WIRELESS ITALIANE SPA EUR 86 667 78 637 0.14
1054 IPSEN SA EUR 98 814 109 616 0.19
2705 JDEPEET'SNV EUR 79 041 78 391 0.14
8042 JERONIMO MARTINS SGPS SA EUR 135720 168 721 0.29
1894  JUST EAT TAKEAWAY.COM NV EUR 147 087 32880 0.06
2078 KERING SA EUR 1064 144 963 569 1.68
4448 KERRY GROUP PLC EUR 465 309 391424 0.68
7767 KESKOOYJ-B EUR 180 006 153010 0.27
4308 KINGSPAN GROUP PLC EUR 253 627 220139 0.38
1497 KNORR-BREMSE AG EUR 134 685 68 203 0.12
3529 KONEOQYJ-B EUR 188 943 146 277 0.26
4836 KONINKLIJKE DSM NV EUR 600 383 576 935 1.01

12345 KONINKLIJKE PHILIPS NV EUR 446 166 158 238 0.28
2929 LAFRANCAISE DES JEUX SAEM EUR 101430 96 657 0.17
7549 LEGRAND SA EUR 583 687 582 330 1.02
2986 L'OREAL SA EUR 935 207 949 847 1.66
3705 L'OREAL SA-PF EUR 852772 1178 560 2.06
7707 LVMH MOET HENNESSY LOUIS VUITTON SE EUR 3468 883 4924773 8.60
3631 MERCK KGAA EUR 460 469 599 115 1.05
5584 MONCLER SPA EUR 227 159 243 965 043
1546 MTUAERO ENGINES AG EUR 305 253 280213 0.49
1983 MUENCHENER RUECKVERSICHERUNGS-GESELLSCHAFTAG IN EUR 465 802 530 254 0.93

MUENCHEN - REG
1670 NEMETSCHEK SE EUR 116 728 80 761 0.14
11637 NESTE OYJ EUR 470618 515985 0.90
14957  NEXI SPA EUR 194 920 131173 0.23
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Lyxor Index Fund - Lyxor MSCI EMU Growth (DR) UCITS ETF

Schedule of Investments (continued)

Nominal .
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

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

Shares (continued)

51447 NOKIAQYJ EUR 250 595 231872 0.41
2924 OCINV EUR 96 133 13217 0.20
968 ORIONOYJ-B EUR 36 941 45 060 0.08
5852 PERNOD RICARD SA EUR 1060 914 1039 900 1.82
22953 PROSUS NV EUR 1616 537 1010 850 1.77
7385 PRYSMIAN SPA EUR 208 343 243 631 0.43
2950 PUMASE EUR 214778 132190 0.23
6263 QIAGEN NV EUR 236 811 273 693 0.48
158  RATIONALAG EUR 112 625 90218 0.16
2894 RECORDATI INDUSTRIA CHIMICA E FARMACEUTICA SPA EUR 119 403 110 059 0.19
638 REMY COINTREAU SA EUR 87 196 98 954 0.17
14186 REPSOL SA EUR 208 911 194 987 0.34
9548 SAFRAN SA EUR 1053014 1076 250 1.88
10233 SAPSE EUR 1082678 999 457 1.75
670 SARTORIUS AG EUR 187 991 239 257 0.42
757  SARTORIUS STEDIM BIOTECH EUR 181172 243 148 0.42
15151  SCHNEIDER ELECTRIC SE EUR 2072 061 1943 266 3.39
2363 SCOUT24 SE EUR 149 324 122 592 0.21
258 SEBSA EUR 25 367 17 002 0.03
6830 SIEMENS ENERGY AG EUR 149772 80 696 0.14
7128  SIEMENS GAMESA RENEWABLE ENERGY SA EUR 166 421 128 019 0.22
8025 SIEMENS HEALTHINEERS AG EUR 349 796 373 805 0.65
496  SODEXO SA EUR 38 046 44 511 0.08
2003 SODEXO SA - PF 2026 EUR 157 213 179749 0.31
427 SOFINA SA EUR 112 896 84 333 0.15
18934 STMICROELECTRONICS NV EUR 467 814 598 314 1.05
155657 STORAENSO OYJ-R EUR 245 632 205 197 0.36
3775 SYMRISEAG EUR 362 328 390 146 0.68
162510  TELECOM ITALIA SPA/MILANO EUR 48 363 32193 0.06
1641 TELEPERFORMANCE EUR 394 222 445 203 0.78
2983 THALES SA EUR 341 340 383 763 0.67
1339 UBISOFT ENTERTAINMENT SA EUR 90 475 37184 0.06
1766 UCBSA EUR 164 589 134 781 0.24
5924 UMICORE SA EUR 218 920 197 565 0.35
19848 UNIVERSAL MUSIC GROUP NV EUR 479 665 394 023 0.69
3482 VALEO EUR 71709 58 115 0.10
18591  VEOLIAENVIRONNEMENT SA EUR 473971 419971 0.73
1897 VERBUNDAG EUR 13911 150 337 0.26
14905 VINCI SA EUR 1329 573 1388 847 243
19763  VIVENDI SE EUR 220 742 163 717 0.29
4271 WAREHOUSES DE PAUW CVA EUR 140 039 110 961 0.19
758 WENDEL SE EUR 83932 60 109 0.1
7243 WOLTERS KLUWER NV EUR 537 119 778 985 1.36
6711 WORLDLINE SA EUR 419311 297 432 0.52

The accompanying notes form an integral part of these financial statements. 127



Lyxor Index Fund
OcToBER 31, 2022

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

Schedule of Investments (continued)

Nominal .
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets
Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)
Shares (continued)
6535 ZALANDO SE EUR 375 447 152 462 0.27
Total Shares 55186 639 56 969 578 99.55
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 55 186 639 56 969 578 99.55
Total Investments 55186 639 56 969 578 99.55
The accompanying notes form an integral part of these financial statements. 128
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Lyxor Index Fund - Lyxor MSCI EMU Growth (DR) UCITS ETF

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Personal Goods 17.53 France 41.10
Technology Hardware and Equipment 13.99 Netherlands 26.80
Software and Computer Services 717 Germany 16.31
Aerospace and Defense 6.74 Spain 4.63
Chemicals 5.99 Belgium 2.61
Beverages 4.84 Finland 2.38
Construction and Materials 413 Ireland 2.16
Medical Equipment and Services 3.79 Italy 210
Industrial Support Services 3.68 United Kingdom 0.48
Electronic and Electrical Equipment 3.40 Luxembourg 043
Pharmaceuticals and Biotechnology 3.07 Portugal 0.29
Telecommunications Service Providers 2.70 Austria 0.26
Indu'strlal Transportation 253 99.55
Media 2.34
Investment Banking and Brokerage Services 228
Automobiles and Parts 1.89
Food Producers 1.69
Retailers 1.69
Travel and Leisure 1.61
Qil, Gas and Coal 1.24
Industrial Engineering 1.23
Personal Care, Drug and Grocery Stores 1.20
Gas, Water and Multi-utilities 1.06
Non-life Insurance 0.93
Electricity 0.65
Telecommunications Equipment 0.41
Industrial Materials 0.36
General Industrials 0.31
Consumer Services 0.23
Tobacco 0.23
Alternative Energy 0.22
Real Estate Investment Trusts 0.19
Banks 0.14
Leisure Goods 0.06
Household Goods and Home Construction 0.03

99.55
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Schedule of Investments

Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets
Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market
Shares
42877 AALBERTS NV EUR 1616912 1508413 0.79
25727 AAREAL BANKAG EUR 751899 849 506 0.44
9811 AB SCIENCE SA EUR 99 887 89673 0.05
13695 ABCARBITRAGE EUR 94774 89 565 0.05
14766 ABOUT YOU HOLDING SE EUR 289 940 73018 0.04
19482 ACEASPA EUR 293 639 248 396 0.13
89593 ACERINOX SA EUR 926 892 793973 0.42
10102 ACKERMANS & VAN HAAREN NV EUR 1468 383 1425392 0.75
1539 ADESSO SE EUR 185 369 154 208 0.08
27108 ADLER GROUP SA EUR 655 550 40716 0.02
15675 AEDIFICA SA EUR 1488 879 1210110 0.63
60559 AGFA-GEVAERT NV EUR 234 650 185 008 0.10
5888 AGRANABETEILIGUNGS AG EUR 106 951 80 666 0.04
345828 AIB GROUP PLC EUR 520 366 1013276 0.53
500338 AIR FRANCE-KLM EUR 1078 364 666 200 0.35
48380 AIXTRON SE EUR 750 533 1204178 0.63
24 588  AKTIABANK OYJ EUR 237942 247 355 0.13
3105 AKWEL SA EUR 60 791 45644 0.02
42509 ALD SA EUR 553 533 459 097 0.24
9335 ALFEN BEHEER BV EUR 632 036 1003 979 0.53
31458 ALMIRALL SA EUR 393 263 296 806 0.16
1843 ALTAREA SCA EUR 309 506 248 436 0.13
12465 ALTEN SA EUR 1227522 1474610 0.77
18062 ALTIAQYJ EUR 170 686 126 795 0.07
32344 ALTRISGPS SA EUR 157 719 182 258 0.10
2608 AMADEUS FIRE AG EUR 287948 266 538 0.14
12037 AMG ADVANCED METALLURGICAL GROUP NV EUR 373769 381091 0.20
28838 ANDRITZAG EUR 1114180 1357 116 0.71
95303 ANIMAHOLDING SPA EUR 379769 298 870 0.16
10965 ANTARES VISION SPA EUR 115571 94189 0.05
15862 ANTIN INFRASTRUCTURE PARTNERS SA EUR 459 939 349 281 0.18
20679 APERAM SA EUR 706 423 546 960 0.29
60269 APPLUS SERVICES SA-INMZ M EUR 571944 361011 0.19
8213 ARAMIS GROUP SAS EUR 89 505 38190 0.02
31172 ARCADIS NV EUR 772 146 1071693 0.56
35743  ARISTON HOLDING NV EUR 362 894 308 462 0.16
50 057 ARNOLDO MONDADORI EDITORE SPA EUR 75706 85 397 0.04
26270  ASCOPIAVE SPA EUR 91961 62917 0.03
59908 ASR NEDERLAND NV EUR 2222017 2671298 1.39
41426 ATOS SE EUR 1410 393 409 289 0.21
1829 ATOSS SOFTWARE AG EUR 341049 225699 0.12
35472  ATRESMEDIA CORP DE MEDIOS DE COMUNICACION SA EUR 152 850 103 578 0.05
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11479  AT&S AUSTRIATECHNOLOGIE & SYSTEMTECHNIK AG EUR 310 831 358 719 0.19
2846  AUBAY EUR 112 451 126 078 0.07
52387 AUDAX RENOVABLES SA EUR 83418 38 635 0.02
13064 AURELIUS EQUITY OPPORTUNITIES SE & CO KGAA EUR 383 552 279 831 0.15
13570  AURUBIS AG EUR 903 387 867 394 0.45
85962 AUTOGRILL SPA EUR 558 417 544 139 0.28
36 147 AUTO1 GROUP SE EUR 362 248 246 342 0.13
46360 AZIMUT HOLDING SPA EUR 782 052 755 668 0.40
659118  A2A SPA EUR 979 261 739 530 0.39
66 344  BANCA FARMAFACTORING SPA EUR 398 957 473 696 0.25
25293 BANCA GENERALI SPA EUR 670 486 765 366 0.40
10671  BANCAIFIS SPA EUR 169 299 127518 0.07
96 483  BANCA MEDIOLANUM SPA EUR 673 940 731341 0.38
2030 BANCAMONTE DEI PASCHI DI SIENA SPA EUR 124 391 3877 0.00
195842 BANCA POPOLARE DI SONDRIO SPA EUR 599 647 710 906 0.37
626 435 BANCO BPM SPA EUR 1424 929 1917518 1.00
3716106 BANCO COMERCIAL PORTUGUES SA EUR 687 295 536 606 0.28
2448836 BANCO DE SABADELL SA EUR 1055513 1948 294 1.01
438 071 BANK OF IRELAND GROUP PLC EUR 1497 819 3196 167 1.66
290443  BANKINTER SA EUR 1122722 1776 349 0.93
29782 BARCONV EUR 615014 651035 0.34
22755 BASIC-FITNV EUR 760 875 580 253 0.30
5233 BASLERAG EUR 133 156 143 908 0.08
36885 BAWAG GROUPAG EUR 1333943 1804 414 0.94
6221 BAYWAAG EUR 220 546 283 989 0.15
31829 BE SEMICONDUCTOR INDUSTRIES NV EUR 1252 871 1646 196 0.86
17233 BEFESASA EUR 778 447 605 568 0.32
15627 BEKAERT SA- DIVISION EUR 412 245 440 681 0.23
7357 BELIEVE SA EUR 111092 68 126 0.04
17746  BENETEAU SA EUR 198 813 199 110 0.10
2213 BERTRANDTAG EUR 120 502 66 722 0.03
5434 BIESSE SPA EUR 104 961 66 240 0.03
10089 BIKE24 HOLDING AG EUR 147 403 29611 0.02
12893 BILFINGER SE EUR 415701 363 583 0.19
44 053 BLOCKESCENCE PLC EUR 183 088 70925 0.04
1673 BOIRON SA EUR 81373 77293 0.04
4532 BONDUELLE SCA EUR 110 446 53 296 0.03
35793 BORUSSIADORTMUND GMBH & CO KGAA EUR 184 539 134 224 0.07
456 656 BPER BANCA EUR 854 482 855 088 0.45
45275 BPOST SA EUR 409 751 226 375 0.12
7778 BRUNEL INTERNATIONAL NV EUR 83158 72413 0.04
14965 BRUNELLO CUCINELLI SPA EUR 611657 877697 0.46
14851 B&S GROUP SARL EUR 87 487 78710 0.04
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41711 BUZZI UNICEM SPA EUR 751986 700 536 0.37
18954  CAIMMOBILIEN ANLAGEN AG EUR 600 401 605 580 0.32
281202 CAIRN HOMES PLC EUR 346 264 275578 0.14
16173  CANCOM SE EUR 722 346 404 972 0.21
17291  CAREL INDUSTRIES SPA EUR 300 900 381267 0.20
16813 CARGOTEC OYJ EUR 574 289 640 239 0.34
24815 CARMILA SA EUR 385 950 351380 0.18
20579  CASINO GUICHARD PERRACHON SA EUR 387 893 200 439 0.10
44893  CAVERION OYJ EUR 271323 201794 0.1
61722 CECONOMY AG EUR 287776 101780 0.05
18933  CEMENTIR HOLDING SPA EUR 126 571 111515 0.06
2214 CEWE STIFTUNG & CO KGAA EUR 197 698 175570 0.09
328755 CGGSA EUR 471540 282 401 0.15
6822 CHARGEURS SA EUR 126 065 91278 0.05
28869 CIADE DISTRIBUCION INTEGRAL LOGISTAHOLDINGS SA EUR 552 504 604 517 0.32
20626 CIE AUTOMOTIVE SA EUR 464 041 530 913 0.28
7714 CIEDESALPES EUR 124 893 96 271 0.05
24475  CIE PLASTIC OMNIUM SA EUR 626 610 347 300 0.18
37018 CITYCON OYJ EUR 267 502 233 398 0.12
7127  CM.COM NV EUR 121 967 80 963 0.04
43724  COFACE SA EUR 390 052 492 769 0.26
303932 COFIDE SPA EUR 141 568 129 931 0.07
13212 COFINIMMO SA EUR 1558 412 1109 147 0.58
11793 COMPUGROUP MEDICAL SE & CO KGAA EUR 653 244 377 376 0.20
8110 CONSTRUCCIONES Y AUXILIAR DE FERROCARRILES SA EUR 275142 214104 0.1
26234 CORBION NV EUR 829 906 707 269 0.37
6968 CORP FINANCIERAALBA SA EUR 328 983 313 560 0.16
18739 CORTICEIRAAMORIM SGPS SA EUR 191658 183 267 0.10
33843 CREDITO EMILIANO SPA EUR 179928 203 058 0.1
10381 CROPENERGIESAG EUR 100 436 167 549 0.09
25210 CTS EVENTIMAG & CO KGAA EUR 1199 143 1218 651 0.64
48328 CTT-CORREIOS DE PORTUGAL SA EUR 157 532 151025 0.08
23344  CUREVAC NV EUR 394 517 172 115 0.09
82141 DALATAHOTEL GROUP PLC EUR 386 699 266 548 0.14
4864 DANIELI & C OFFICINE MECCANICHE SPA EUR 93 382 100 442 0.05
15231  DANIELI & C OFFICINE MECCANICHE SPA - RSP EUR 199 017 21171 0.11
1712 DATAGROUP SE EUR 106 514 94 331 0.05
8113  DATALOGIC SPA EUR 116 988 62470 0.03
33615 DE'LONGHI SPA EUR 821233 587 254 0.31
3216 DEME GROUP NV EUR 298 838 362 122 0.19
37243 DERICHEBOURG SA EUR 194 959 164 689 0.09
8183 DERMAPHARM HOLDING SE EUR 387 098 315 046 0.16
6511 DEUTSCHE BETEILIGUNGS AG EUR 201477 167 007 0.09
4720 DEUTSCHE EUROSHOP AG EUR 105 684 102 424 0.05
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56 341 DEUTSCHE PFANDBRIEFBANK AG EUR 608 966 425093 0.22
54469 DEUTZAG EUR 284 859 208 289 0.1
18992 DICASSETAG EUR 219820 132 564 0.07
1980 DIGITAL BROS SPA EUR 55530 47 243 0.02
1336  DIGITAL VALUE SPA EUR 133 249 86 306 0.05
5757336 DISTRIBUIDORA INTERNACIONAL DE ALIMENTACION SA EUR 171302 70815 0.04
3123 DO&COAG EUR 222 605 248 591 0.13
23797 DOVALUE SPA EUR 220 539 138 737 0.07
1167 DRAEGERWERKAG & CO KGAA EUR 62 583 42 654 0.02
4044 DRAEGERWERKAG & CO KGAA - PFD EUR 230 030 164 793 0.09
22640 DUERRAG EUR 700 395 606 299 0.32
29134 EBROFOODS SA EUR 517 843 459 735 0.24
5854 EBUSCO HOLDING BV EUR 138 623 91205 0.05
6379 ECKERT & ZIEGLER STRAHLEN EUR 284 613 255415 0.13
47340 ECONOCOM GROUP SA/NV EUR 131893 130 422 0.07
25305 EDREAMS ODIGEO SA EUR 111165 106 281 0.06
803  EINHELL GERMANY AG - VORZUG EUR 142 917 111 456 0.06
20428 EL.EN.SPA EUR 184 325 252 899 0.13
49232 ELIOR GROUP SA EUR 431308 110772 0.06
82154 ELIS SA EUR 1236776 953 808 0.50
3702 ELMOS SEMICONDUCTOR SE EUR 106 379 171218 0.09
14932 ELRINGKLINGER AG EUR 124 534 108 182 0.06
112451 ENAV SPA EUR 475295 439 683 0.23
63922 ENCE ENERGIAY CELULOSA SA EUR 295775 221426 0.12
2872 ENERGIEKONTOR AG EUR 230197 258 193 0.14
52848 ENVAVISAG EUR 746 343 996 185 0.52
1805 EQUASENS EUR 170 372 128 336 0.07
4121 ERAMET SA EUR 307 117 273428 0.14
25905 ERG SPA EUR 601636 822 225 0.43
2160 ESKER SA EUR 681079 287 064 0.15
11583 ESPRINET SPA EUR 141023 78127 0.04
23065 ETABLISSEMENTS FRANZ COLRUYT NV EUR 686 421 562 555 0.29
23947  ETABLISSEMENTS MAUREL ET PROM EUR 117 580 108 959 0.06
22758 EUROAPI SA EUR 317 250 402 930 0.21
18073 EUROCOMMERCIAL PROPERTIES NV EUR 437031 402 305 0.21
76875 EURONAV NV EUR 719148 1355 306 0.7
74704  EUTELSAT COMMUNICATIONS SA EUR 683 051 758 993 0.40
15438 EVNAG EUR 289 416 259 976 0.14
60548 EVOTEC SE EUR 1466 531 1169 485 0.61
10454 FACCAG EUR 95728 67 951 0.04
130768 FAES FARMA SA EUR 462 196 498 880 0.26
29034 FAGRON EUR 488 636 365 828 0.19
1687 FASTNED BV EUR 76 937 58 640 0.03
67775 FAURECIASE EUR 1499 094 1024 758 0.54
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10830 FIELMANN AG EUR 582 085 349 376 0.18
9914  FILASPA EUR 95070 68 407 0.04
202229 FINCANTIERI SPA EUR 165 801 104 047 0.05
242508 FINNAIR OYJ EUR 165750 104 036 0.05
30482 FLATEXDERIGOAG EUR 390 935 270010 0.14
13900 FLOW TRADERS EUR 369 573 338 604 0.18
41158 FLUIDRASA EUR 794123 565 099 0.30
7395 FNAC DARTY SA EUR 387 146 231316 0.12
16434 FRAPORT AG FRANKFURT AIRPORT SERVICES WORLDWIDE EUR 782 800 641583 0.34
52060 FREENETAG EUR 1124 355 1036 515 0.54
65288 FRENIBREMBO SPA EUR 668 962 690 747 0.36
39291 F-SECURE OYJ EUR 86 225 12372 0.06
29918 FUCHS PETROLUB SE EUR 845 280 867 622 0.45
42926 FUGRO NV EUR 467 531 564 477 0.30
20218 GALAPAGOS NV EUR 1177 453 933 869 0.49
11182  GAZTRANSPORT ET TECHNIGAZ SA EUR 985 708 1316121 0.69
13849 GERRESHEIMER AG EUR 1003 963 803 242 0.42
79809 GESTAMP AUTOMOCION SA EUR 344 984 283 801 0.15
7079 GFT TECHNOLOGIES SE EUR 273 786 233 961 0.12
8431 GIMVNV EUR 431272 364 641 0.19
83414 GLANBIAPLC EUR 1065 554 975110 0.51
267929 GLENVEAGH PROPERTIES PLC EUR 252 890 265 250 0.14
30694 GLOBAL DOMINION ACCESS SA EUR 123 327 13 875 0.06
37648 GLOBAL FASHION GROUP SA EUR 342128 64 227 0.03
41749  GRAND CITY PROPERTIES SA EUR 834 141 411228 0.22
23745 GREENVOLT-ENERGIAS RENOVAVEIS SA EUR 172 620 184 736 0.10
4430 GRENERGY RENOVABLES SA EUR 144 773 138 216 0.07
11863 GRENKEAG EUR 706 759 244 852 0.13
2838 GROUPE GUILLIN EUR 64 664 51198 0.03
17672  GRUPO CATALANA OCCIDENTE SA EUR 537 040 485 980 0.25
11758 GRUPPO MUTUIONLINE SPA EUR 277 882 263 379 0.14
32252 GVSSPA EUR 369 220 167 388 0.09
29752 HAMBORNER REITAG EUR 267 512 214 809 0.1
10441 HAMBURGER HAFEN UND LOGISTIKAG EUR 184 667 123 830 0.06
7695 HARVIAQYJ EUR 277032 110 500 0.06
102645 HEIDELBERGER DRUCKMASCHINEN AG EUR 238 321 143 498 0.08
15980 HENSOLDTAG EUR 272011 380 324 0.20
352955 HERASPA EUR 1082 460 851327 045
10344 HOCHTIEF AG EUR 666 575 556 507 0.29
3768 HORNBACH HOLDING AG & CO KGAA EUR 277617 259 992 0.14
24039 HUGOBOSSAG EUR 1025 231 1121179 0.59
41784  HUHTAMAKI OYJ EUR 1462 216 1518 848 0.79
1704 HYPOPORT SE EUR 507 956 168 696 0.09
14780 ICADE EUR 868 489 556 615 0.29
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1115 ID LOGISTICS GROUP EUR 224211 303 280 0.16
21806 ILLIMITY BANK SPA EUR 215352 150 025 0.08
14319  IMERYS SA EUR 501298 593 666 0.31

1784 IMMOBEL SA EUR 127 446 73858 0.04
21075 IMMOBILIARE GRANDE DISTRIBUZIONE SIIQ SPA EUR 101107 61434 0.03
15930  IMMOFINANZ AG EUR 306 523 190 204 0.10
59465 INDRA SISTEMAS SA EUR 543 708 538 158 0.28

7706 INDUS HOLDING AG EUR 277 814 153 966 0.08

124880 INMOBILIARIA COLONIAL SOCIMI SA EUR 1010 260 666 235 0.35
94673 INPOST SA EUR 600 810 611777 0.32
21323 INSTONE REAL ESTATE GROUP SE EUR 436 443 157 151 0.08

7992  INTERPARFUMS SA EUR 274 056 390010 0.20
30490 INTERPUMP GROUP SPA EUR 1022516 1194 598 0.63
38992  INTERTRUST NV EUR 646 147 778 280 0.41

9495 INTERVEST OFFICES & WAREHOUSES NV EUR 226 481 208 415 0.11

8730 ION BEAM APPLICATIONS EUR 140 825 123 268 0.06
17214 IPSOS EUR 554 325 843 486 0.44

308263 IREN SPA EUR 677 282 463 628 0.24
193934  IRISH RESIDENTIAL PROPERTIES REIT PLC EUR 282 656 212 164 0.1
209446  ITALGAS SPA EUR 1101660 1092 261 0.57

6600 ITALMOBILIARE SPA EUR 171795 170610 0.09
87636 IVECO GROUP NV EUR 755393 479 369 0.25
27104 JCDECAUX SE EUR 505 375 346 118 0.18
22536 JENOPTIKAG EUR 608 784 500750 0.26

6127 JOST WERKE AG EUR 230 329 264 686 0.14
20680 JUNGHEINRICHAG EUR 575489 520722 0.27

397175  JUVENTUS FOOTBALL CLUB SPA EUR 223 657 109 620 0.06
12258 KAMUX CORP EUR 160 504 60 040 0.03

4885 KAUFMAN & BROAD SA EUR 172 561 120171 0.06
15181 KBC ANCORA EUR 599 232 546 212 0.29
48227 KEMIRAQYJ EUR 587 361 644 313 0.34

6609 KEMPOWER OYJ EUR 87 041 135154 0.07

6401  KINEPOLIS GROUP NV EUR 302 668 244 262 0.13
32723 KLOECKNER & CO SE EUR 287 998 259 657 0.14
57195 KOJAMO OYJ EUR 1012416 753 258 0.39
26322 KONECRANES OYJ EUR 748 228 670158 0.35

123200  KONINKLIJKE BAM GROEP NV EUR 324 872 272272 0.14
30009 KONINKLIJKE VOPAK NV EUR 924 511 621186 0.33
31243  KORIAN SA EUR 792 416 298 683 0.16

6125 KRONESAG EUR 511265 574219 0.30
82461 K+SAG EUR 1315793 1843 828 0.97

4976  KWS SAAT SE & CO KGAA EUR 328 582 292 589 0.15

8876 LABORATORIOS FARMACEUTICOS ROVI SA EUR 491 864 408 474 0.21
35340 LANXESS EUR 1485 952 1210395 0.63
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20830 LAR ESPANAREAL ESTATE SOCIMI SA EUR 134 798 82174 0.04
5348 LENZINGAG EUR 465 239 258 843 0.14
174359 LEONARDO SPA EUR 1218782 1417 887 0.74
301813  LINEADIRECTAASEGURADORA SA CIA DE SEGUROS Y REASEGUROS EUR 351937 286 270 0.15
7512 LISl EUR 185272 150 090 0.08
2050 LNASANTE SA EUR 98 036 60 475 0.03
58654 MAIRE TECNIMONT SPA EUR 173103 184 291 0.10
11346 MAISONS DU MONDE SA EUR 210 313 112 552 0.06
3933 MANITOU BF SA EUR 97 228 81216 0.04
388736 MAPFRE SA EUR 641519 674 457 0.35
12034 MARIMEKKO OYJ EUR 169 720 109 870 0.06
13192 MARR SPA EUR 250 492 140 627 0.07
825 MBBSE EUR 85707 69 878 0.04
8275 MCPHY ENERGY SA EUR 235 686 95163 0.05
23320 MEDIASET ESPANA COMUNICACION SA EUR 131 440 73318 0.04
6923 MEDIOSAG EUR 213 805 129 322 0.07
8703 MELEXIS NV EUR 670877 607 469 0.32
52856 MELIAHOTELS INTERNATIONAL SA EUR 404 588 248 423 0.13
33893 MERCIALYS SA EUR 325105 297 072 0.16
141674  MERLIN PROPERTIES SOCIMI SA EUR 1403179 1214 146 0.64
8220 MERSEN SA EUR 249 937 269 616 0.14
53038 METROAG EUR 435228 409 984 0.21
9650 METROPOLE TELEVISION SA EUR 154 390 101 036 0.05
74683 METSABOARD OYJ EUR 569 657 568 338 0.30
285716 METSO OUTOTEC OYJ EUR 1878745 2194 870 1.14
265093 MFE-MEDIAFOREUROPE NV (ISIN NL0015000MZ1) EUR 89 238 94 002 0.05
113076 MFE-MEDIAFOREUROPE NV (ISIN NL0015000N09) EUR 218 380 57103 0.03
5426 MIQUELY COSTAS & MIQUEL SA EUR 68 411 58 167 0.03
12182  MITHRA PHARMACEUTICALS SA EUR 135704 79 427 0.04
28611 MLPAG EUR 169 831 134 472 0.07
4730 MONTEA EUR 395 936 326 843 0.17
14126 MORPHOSYS AG EUR 1089 230 270 584 0.14
13793  MUSTI GROUP OYJ EUR 258 684 262 343 0.14
3570 NAGARRO SE EUR 308 820 359 856 0.19
92354 NAVIGATOR CO SA EUR 317 443 356 302 0.19
12984  NEINOR HOMES SA EUR 159 283 104 781 0.05
20764 NEOEN SA EUR 887 649 733 384 0.38
10320 NEXANS SA EUR 567 248 976 272 0.51
16484  NEXITY SA EUR 640 406 334 296 0.17
55720 NOKIAN RENKAAT OYJ EUR 1107 326 635 765 0.33
53957 NORDEX SE EUR 626 945 510 325 0.27
13910 NORMA GROUP SE -N EUR 476 343 223 256 0.12
2159  NORTHERN DATAAG EUR 175077 16 203 0.01
89497 NOS SGPS SA EUR 366 637 354 766 0.19
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8561 NSINV EUR 290 986 207 176 0.1
14103  OESTERREICHISCHE POST AG EUR 483 706 406 872 0.21
2078 OHB TECHNOLOGY AG EUR 70797 59015 0.03
29991  ONTEX GROUP NV EUR 402 340 179 046 0.09
5745 ORANGE BELGIUM SA EUR 95443 98 469 0.05
49959  ORIGIN ENTERPRISES PLC EUR 218715 187 346 0.10
39130 ORIOLAQYJ EUR 85348 71843 0.04
22769 ORPEASA EUR 579 926 186 979 0.10
162 114 OUTOKUMPU QYJ EUR 720 849 658 669 0.34
85719 OVSSPA EUR 213373 162 009 0.08
6696 PALFINGERAG EUR 179181 156 686 0.08
20496 PATRIZIAAG EUR 356 170 152 285 0.08
2147  PEUGEOQT INVEST EUR 210975 179 060 0.09
1488 PFEIFFER VACUUM TECHNOLOGY AG EUR 223014 212784 0.11
6326 PHARMAMAR SA EUR 350 144 383 482 0.20
1345 PHARMANUTRA SPA EUR 95 392 91191 0.05
273851 PHARMING GROUP NV EUR 301231 286 996 0.15
63921 PIAGGIO & C SPA EUR 151 306 166 195 0.09
147270  PIRELLI & C SPA EUR 660 471 562 277 0.29
15524 PNEAG EUR 151415 298 992 0.16
8681 PORRAG EUR 131584 90630 0.05
156 536 POSTNL NV EUR 421244 248 423 0.13
120803 PROSEGUR CASH SA EUR 138 562 73448 0.04
73523 PROSEGUR CIA DE SEGURIDAD SA EUR 256 298 138 738 0.07
77952 PROSIEBENSAT.1 MEDIA SE EUR 935714 536 310 0.28
23154 PUUILO OYJ EUR 153 925 118 085 0.06
7673 PVATEPLAAG EUR 312 386 130 441 0.07
7523 QT GROUPQYJ EUR 734 835 325 445 0.17
15819  QUADIENT SA EUR 293 568 225 263 0.12
45091  RAIWAY SPA EUR 223 699 218 601 0.1
63772 RAIFFEISEN BANK INTERNATIONAL AG EUR 790 852 897 272 0.47
17859 RECTICEL SA EUR 210 465 249 669 0.13
4423 REMEDY ENTERTAINMENT OYJ EUR 143 643 84 037 0.04
166 371 REN - REDES ENERGETICAS NACIONAIS SGPS SA EUR 420 438 435 892 0.23
9839 REPLY SPA EUR 911 247 1083274 0.57
4291 RETAIL ESTATES EUR 298 411 255744 0.13
9976 REVENIO GROUP OYJ EUR A77 817 375696 0.20
106 467 REXEL SA EUR 1337 550 1927 585 1.00
18813  ROVIO ENTERTAINMENT OYJ EUR 136 056 108 551 0.06
39853 RUBIS SCA EUR 1457 874 916 619 0.48
16254 S IMMOAG EUR 317919 369 779 0.19
169919 SACYR SA EUR 360 960 421739 0.22
90211  SAFILO GROUP SPA EUR 129 904 128 821 0.07
479949  SAIPEM SPA EUR 1045 590 472 270 0.25
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11722  SALCEF SPA EUR 177 402 186 614 0.10
22585 SALVATORE FERRAGAMO SPA EUR 385603 336 065 0.18
12946  SALZGITTERAG EUR 384 996 293 097 0.15
4796 SANLORENZO SPA/AMEGLIA EUR 98 083 1565630 0.08
30681 SANOMAOQYJ EUR 324 631 363 877 0.19
262025 SARAS SPA EUR 346 435 320 457 0.17
58352 SBM OFFSHORE NV EUR 816 049 799 422 0.42
53704 SCHAEFFLERAG EUR 336 081 279 529 0.15
4435 SCHOELLER-BLECKMANN OILFIELD EQUIPMENT AG EUR 273433 247 030 0.13
66947 SCOR SE EUR 1738376 1019268 0.53
16706 SECO SPA EUR 109 073 95 558 0.05
700  SECUNET SECURITY NETWORKS AG EUR 252 946 155 400 0.08
7816  SEMAPA-SOCIEDADE DE INVESTIMENTO E GESTAO EUR 109 397 100 670 0.05
5307 SEMPERITAG HOLDING EUR 100 680 106 140 0.06
164 381 SES SA EUR 1119 437 1179 927 0.62
3237 SESASPA EUR 230 344 355 099 0.19
2037 SES-IMAGOTAG SA EUR 149 751 234 255 0.12
24261 SGL CARBON SE EUR 165 327 174 315 0.09
6555 SHOP APOTHEKE EUROPE NV EUR 608 244 274 982 0.14
11248 SHURGARD SELF STORAGE SA EUR 600 755 495474 0.26
55294  SIGNIFY NV EUR 1641077 1551550 0.81
6462 SILTRONICAG EUR 660 547 407 429 0.21
5887 SIXTSE EUR 589 212 559 265 0.29
6994 SIXT SE-PFD EUR 433789 412 646 0.22
9935 SLIGRO FOOD GROUP NV EUR 186 435 145 846 0.08
4103 SMASOLAR TECHNOLOGY AG EUR 140 493 201211 0.11
15814 SMCP SA EUR "7 741 100 656 0.05
10878 SOCIETE BIC SA EUR 623 256 632012 0.33
22317 SOFTWAREAG EUR 774 901 494 991 0.26
11420 SOITEC EUR 1390 714 1484 029 0.78
15630 SOL SPA EUR 312 343 284 466 0.15
31545 SOLARIAENERGIAY MEDIO AMBIENTE SA EUR 398 376 504 720 0.26
14498 SOLTEC POWER HOLDINGS SA EUR 81242 61848 0.03
33544  SOLUTIONS 30 SE EUR 327 114 65 545 0.03
3366 SOMFY SA EUR 443 950 362 855 0.19
399121  SONAE SGPS SA EUR 344 902 388 544 0.20
6618 SOPRAGROUPE EUR 929 830 886 812 0.46
56942 SPIE SA EUR 1018828 1348 387 0.71
8961 SPINNOVAOQOYJ EUR 99 422 35 360 0.02
19245 S&TAG EUR 409 569 281939 0.15
10641 STABILUS SE EUR 616 661 591108 0.31
2234 STEICO SE EUR 212 868 99413 0.05
976  STO SE & CO KGAA EUR 135063 127 270 0.07
7122 STRABAG SE - BR EUR 290 333 276 690 0.14
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Lyxor Index Fund - Lyxor MSCI EMU Small Cap (DR) UCITS ETF

Schedule of Investments (continued)

Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets
Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)
Shares (continued)

3361 STRATEC BIOMEDICALAG EUR 301245 285349 0.15
14789 STROEER MEDIA SE EUR 788 195 610 194 0.32
30789 SUEDZUCKER AG EUR 397 433 397178 0.21
28119 SYNLABAG EUR 531065 366 391 0.19
75614  TAG IMMOBILIEN AG EUR 1285 520 479771 0.25
14906 TAKKTAG EUR 193 095 195 269 0.10
14541  TALENOM OYJ EUR 171 897 130 869 0.07
27455 TALGO SA EUR 16 977 77011 0.04
47804 TAMBURI INVESTMENT PARTNERS SPA EUR 338430 340 364 0.18
64970 TEAMVIEWER AG EUR 754 832 632418 0.33
90231 TECHNICOLOR CREATIVE STUDIOS SA EUR 211 554 142 294 0.07
90231 TECHNICOLOR SA EUR 93 266 67 899 0.04
56 635 TECHNIP ENERGIES NV EUR 669 617 739 936 0.39
63412 TECHNOGYM SPA EUR 528 428 441 348 0.23
52949 TECHNOPROBE SPA EUR 368 985 368 525 0.19
13175 TECNICAS REUNIDAS SA - C09051 EUR 223603 95189 0.05
69175 TELEKOMAUSTRIAAG EUR 478 266 406 749 0.21
19677 TELENET GROUP HOLDING NV EUR 635 832 303616 0.16
16025 TELEVISION FRANCAISE 1 EUR 122 877 102 881 0.05

8734 TESSENDERLO GROUP SA EUR 277 676 267 697 0.14

199 827 THYSSENKRUPP AG EUR 1325 884 1065478 0.56
39048 TIETOEVRY OYJ EUR 1003 306 942619 0.49

9911  TINEXTA SPA EUR 176 931 202 184 0.11
17271 TKH GROUP NV EUR 769179 619338 0.32

3938 TOD'S SPA EUR 170 965 124 283 0.07
21996 TOKMANNI GROUP CORP EUR 261572 269 231 0.14
31247 TOMTOM EUR 264 931 247 632 0.13
20501 TONIES SE EUR 100 791 104 145 0.05

3777 TRIGANO SA EUR 426 173 391297 0.20

614392 UNICAJABANCO SA EUR 548 170 550 495 0.29
99979  UNIPHAR PLC EUR 263 280 349 927 0.18
165794  UNIPOL GRUPPO SPA EUR 687 356 722199 0.38
53296 UNIQA INSURANCE GROUP AG EUR 399 877 349 622 0.18
23107 UPONOR OYJ EUR 344 830 310 558 0.16
38708 VALLOUREC SA EUR 325206 417 079 0.22
71551  VALMET OYJ EUR 1689 276 1647 820 0.86
46654 VALNEVA SE EUR 421915 319393 0.17

2777 VAN DE VELDE NV EUR 83 126 88 586 0.05
13392 VAN LANSCHOT KEMPEN NV EUR 284 428 292615 0.15

7540 VARTAAG EUR 583724 204 862 0.11

3656 VASTNED RETAIL NV EUR 102 959 75131 0.04
32529 VERALLIASA EUR 917 503 932932 0.49

9622 VERBIO VEREINIGTE BIOENERGIE AG EUR 299 291 766 873 0.40

4299 VGPNV EUR 729 186 330163 0.17
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Lyxor Index Fund - Lyxor MSCI EMU Small Cap (DR) UCITS ETF

Schedule of Investments (continued)

Nominal .
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

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

Shares (continued)

7123 VICAT SA EUR 289108 165 254 0.09
16100  VIENNA INSURANCE GROUP AG WIENER VERSICHERUNG GRUPPE EUR 368 781 364 665 0.19
2831 VILMORIN & CIE SA EUR 135 396 126 970 0.07
1899 VIRBAC SA EUR 442077 470 952 0.25
17029  VISCOFAN SA EUR 961 327 1025997 0.54
8974 VITESCO TECHNOLOGIES GROUP AG EUR 488 401 486 391 0.25
12944  VOLTALIA SA EUR 278 454 249 560 0.13
3483 VOSSLOHAG EUR 141228 126 781 0.07
13338 WACKER NEUSON SE EUR 252 044 213 008 0.1
1958 WAGAENERGY SA EUR 70390 57 957 0.03
3204 WAVESTONE EUR 159 079 139 694 0.07
158 635 WEBUILD SPA EUR 303 361 218 440 0.1
15427 WERELDHAVE NV EUR 294 405 191295 0.10
49289 WIENERBERGERAG EUR 1134 590 1140 547 0.60
4445  WIIT SPA EUR 127 858 68 409 0.04
58496 WITHSECURE OYJ EUR 103 690 95699 0.05
9296 WUESTENROT & WUERTTEMBERGISCHE AG EUR 169 542 132 747 0.07
22402 X-FAB SILICON FOUNDRIES SE EUR 147 095 117 498 0.06
9878 XIOR STUDENT HOUSING NV EUR 471156 281029 0.15
54421 YITOYJ EUR 261135 138 121 0.07
5773 ZEALNETWORK SE EUR 214727 147 500 0.08
12291 ZIGNAGO VETRO SPA EUR 145739 156 587 0.08
18734 1&1AG EUR 446 922 249912 0.13
Total Shares 210779 710 189 930 936 99.41

Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 210 779 710 189 930 936 99.41
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Lyxor Index Fund - Lyxor MSCI EMU Small Cap (DR) UCITS ETF

Schedule of Investments (continued)

Quotation Cost Market value % of
Description Currency EUR EUR  net assets
Other transferable securities
Shares
13821 AEDIFICAS.A. - RIGHTS - 17/05/2022 EUR - 0.00
1919  AMCO - ASSET MANAGEMENT CO SPA EUR - 0.00
3084 BIOON SPA EUR - 0.00
Total Shares - 0.00
Warrants
11324  WEBUILD SPA/WEBUILD SPA - 02/08/2030 EUR - - 0.00
Total Warrants - - 0.00
Total Other transferable securities - 0.00
Total Investments 210779 710 189 930 936 99.41
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Lyxor Index Fund - Lyxor MSCI EMU Small Cap (DR) UCITS ETF

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Banks 9.59 Germany 20.85
Investment Banking and Brokerage Services 5.85 France 16.66
Technology Hardware and Equipment 5.26 Italy 14.65
Industrial Transportation 5.04 Netherlands 10.34
Software and Computer Services 5.01 Spain 9.16
Real Estate Investment Trusts 4.40 Finland 7.85
General Industrials 3.91 Belgium 717
Industrial Metals and Mining 3.7 Austria 5.40
Pharmaceuticals and Biotechnology 3.58 Ireland 353
Construction and Materials 3.56 Luxembourg 2.26
Industrial Engineering 3.30 Portugal 1.50
Non-life Insurance 3.29 Malta 0.04
Electronic and Electrical Equipment 3.22 99.41
Chemicals 3.08
Industrial Support Services 268
Electricity 262
Oil, Gas and Coal 259
Real Estate Investment and Services 248
Food Producers 240
Media 217
Automobiles and Parts 2.16
Telecommunications Service Providers 2.02
Personal Care, Drug and Grocery Stores 1.87
Travel and Leisure 1.83
Retailers 1.78
Personal Goods 1.68
Alternative Energy 1.49
Telecommunications Equipment 1.31
Medical Equipment and Services 1.30
Gas, Water and Multi-utilities 1.29
Aerospace and Defense 1.06
Leisure Goods 0.92
Consumer Services 0.90
Household Goods and Home Construction 0.71
Industrial Materials 0.68
Health Care Providers 0.47
Finance and Credit Services 0.13
Tobacco 0.07
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Lyxor Index Fund - Lyxor MSCI EMU Value (DR) UCITS ETF

Schedule of Investments

Nominal .
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

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

Shares
51916 ABN AMRO BANK NV EUR 591 445 516 876 0.20
7311 ACCOR SA EUR 223497 177 219 0.07
28343 ACS ACTIVIDADES DE CONSTRUCCION Y SERVICIOS SA EUR 641733 735501 0.28
219735 AEGON NV EUR 884 337 1029 458 0.40
16565 AERCAP HOLDINGS NV usD 793 435 895 165 0.34
1275 AEROPORTS DE PARIS EUR 177 416 174739 0.07
20612 AGEAS SAINV EUR 903 949 722038 0.28
50763 ALLIANZ SE - REG EUR 10319 072 9249019 3.56
38993 ALSTOM SA EUR 1171057 813394 0.31
19352 AMADEUS IT GROUP SA-A EUR 1119320 1020 624 0.39
7477 AMUNDI SA EUR 492 238 357 251 0.14
53820 ANHEUSER-BUSCH INBEV SA/NV EUR 2894 508 2723292 1.05
64 641 ARCELORMITTAL SA EUR 1626 895 1464 442 0.56
2365 ARGENX SE EUR 611982 933702 0.36
7294 ARKEMA SA EUR 761099 584 395 0.23
122618 AROUNDTOWN SA EUR 680 656 246 217 0.09
136 308  ASSICURAZIONI GENERALI SPA EUR 2227797 2070519 0.80
39527 ATLANTIA SPA EUR 892 124 892 520 0.34
231619 AXASA EUR 5247 591 5790475 223
826314  BANCO BILBAO VIZCAYAARGENTARIA SA EUR 3787219 4304 270 1.66
2116718 BANCO SANTANDER SA EUR 6042737 5550 035 2.14
114 407 BASF SE - REG EUR 6916 511 5198 082 2.00
122249 BAYERAG EUR 6835011 6 506 092 2.51
41031 BAYERISCHE MOTOREN WERKE AG EUR 3239299 3262785 1.26
7291 BAYERISCHE MOTOREN WERKE AG - PFD EUR 473 402 544 638 0.21
137668 BNP PARIBAS SA EUR 6989 294 6 538 542 2.52
108 524 BOLLORE SE EUR 433111 549 674 0.21
28168 BOUYGUES SA EUR 929129 813492 0.31
544115  CAIXABANK SA EUR 1444 895 1824418 0.70
74097 CARREFOUR SA EUR 1202242 1206 670 0.46
30549 CIE DE SAINT-GOBAIN EUR 1533 860 1264729 0.49
83263 CIE GENERALE DES ETABLISSEMENTS MICHELIN SCA EUR 2500 455 2149018 0.83
135146 COMMERZBANK AG EUR 847 921 1094 142 0.42
13501 CONTINENTALAG EUR 1235493 708 532 0.27
23712 COVESTROAG EUR 1160913 816 641 0.31
5813 COVIVIO EUR 423 657 315065 0.12
148 550 CREDIT AGRICOLE SA EUR 1659 527 1364 580 0.53
94573 CRHPLC EUR 3565933 3450023 1.33
57073 DAIMLER TRUCK HOLDING AG EUR 1465810 1540971 0.59
79559 DANONE SA EUR 4430780 4005 000 1.54
7012 DELIVERY HERO SE EUR 250 609 233850 0.09
253660 DEUTSCHE BANKAG - REG EUR 2858 222 2450 356 0.94
25677 DEUTSCHE LUFTHANSAAG - REG EUR 184 433 178 275 0.07
79078 DEUTSCHE POSTAG - REG EUR 3397732 2839691 1.09
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Lyxor Index Fund - Lyxor MSCI EMU Value (DR) UCITS ETF

Schedule of Investments (continued)

Nominal .
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

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

Shares (continued)

202185 DEUTSCHE TELEKOMAG - REG EUR 321239 3874673 1.49
349445 EDP - ENERGIAS DE PORTUGAL SA EUR 1559 527 1546 294 0.60
12379 EDP RENOVAVEIS SA EUR 246 827 263 796 0.10
5112 EIFFAGE SA EUR 466 450 467 952 0.18
68796 ELECTRICITE DE FRANCE SA EUR 327 905 822 112 0.32
11347 ELISAOYJ EUR 578 657 554 982 0.21
30547 ENAGAS SA EUR 615475 501734 0.19
38983 ENDESASA EUR 846 739 658 228 0.25
1007920 ENEL SPA EUR 7270578 4554 790 1.75
226 344  ENGIE SA (ISIN FR0010208488) EUR 2 841966 2977329 1.15
312775 ENISPA EUR 3491381 4145520 1.60
179107 E.ONSE EUR 1748792 1518 111 0.58
42200 ERSTE GROUP BANKAG EUR 1272712 1053312 0.41
12357  ESSILORLUXOTTICA SA EUR 1856 120 1981445 0.76
5348 EURAZEO SE EUR 387 167 309 114 0.12
25737 EVONIKINDUSTRIES AG EUR 680 641 480 124 0.18
13310 EXORNV EUR 914 397 905 080 0.35
20719 FERROVIAL SA EUR 497 463 511 966 0.20
48673 FINECOBANK BANCA FINECO SPA EUR 641023 663 900 0.26
56851 FORTUM OYJ EUR 1146 500 809 843 0.31
25175 FRESENIUS MEDICAL CARE AG & CO KGAA EUR 1631163 704 397 0.27
51410 FRESENIUS SE & CO KGAA EUR 1980 509 1197 853 0.46
64 388 GALP ENERGIA SGPS SA EUR 659 146 661587 0.25
5639 GECINASA EUR 684 331 508 920 0.20
36610 GRIFOLS SA EUR 603 856 315 066 0.12
4644 GROUPE BRUXELLES LAMBERT NV EUR 393 929 346 442 0.13
7401 HANNOVER RUECK SE - REG EUR 1122339 1219685 0.47
17774 HEIDELBERGCEMENTAG EUR 1069 016 829 167 0.32
8458 HEINEKEN HOLDING NV EUR 622 897 584 448 0.23
12754 HENKELAG & CO KGAA EUR 942 972 758 225 0.29
21866 HENKELAG & CO KGAA - PFD EUR 1770130 1394613 0.54
737939  IBERDROLA SA EUR 7291244 7582323 2.92
486812  ING GROEP NV EUR 4852771 4845727 1.87
2046724  INTESA SANPAOLO SPA EUR 4 347 661 3948 131 1.52
14577 JUST EAT TAKEAWAY.COM NV EUR 760 569 253 057 0.10
31499 KBC GROUP NV EUR 1959 007 1596 999 0.62
8856 KION GROUPAG EUR 404 454 198 994 0.08
26405 KLEPIERRE SA EUR 555503 537 342 0.21
3116 KNORR-BREMSE AG EUR 198 115 141965 0.05
27115 KONEOYJ-B EUR 1528 470 1123917 0.43
130522  KONINKLIJKE AHOLD DELHAIZE NV EUR 3317208 3687 247 1.42
418030  KONINKLIJKE KPN NV EUR 1163 459 1183 443 0.46
56 306 KONINKLIJKE PHILIPS NV EUR 1628 734 721730 0.28
8940 LEGIMMOBILIEN SE EUR 1047 999 591113 0.23
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Lyxor Index Fund - Lyxor MSCI EMU Value (DR) UCITS ETF

Schedule of Investments (continued)

Nominal .
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

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

Shares (continued)

74288  MEDIOBANCA BANCA DI CREDITO FINANZIARIO SPA EUR 661417 681370 0.26
99887 MERCEDES-BENZ GROUP AG EUR 6197 373 5853378 2.25
8597 MUENCHENER RUECKVERSICHERUNGS-GESELLSCHAFT AG IN EUR 2048 084 2298838 0.89
MUENCHEN - REG

17850 NATURGY ENERGY GROUP SA EUR 403 635 463 386 0.18
34242 NN GROUP NV EUR 1408 897 1467270 0.57
441162 NOKIAOYJ EUR 1968 404 1988 317 0.7
18847 OMVAG EUR 809 723 879 024 0.34
244856 ORANGE SA EUR 2638 071 2358 208 0.1
8508 ORIONOYJ-B EUR 319427 396 047 0.15
18793  PORSCHE AUTOMOBIL HOLDING SE - PFD EUR 1387 453 1063684 0.41
64121 POSTE ITALIANE SPA EUR 627 706 565 547 0.22
18930  PROXIMUS SADP EUR 330 282 200 847 0.08
27997 PUBLICIS GROUPE SA EUR 1359 464 1588 550 061
14676 RANDSTAD NV EUR 826 272 740 257 0.29
49806 RED ELECTRICA CORP SA EUR 851199 814 328 0.31
23592 RENAULT SA EUR 766 505 735363 0.28
115757 REPSOL SA EUR 1197 045 1591080 061
80220 RWEAG EUR 2796 615 3127778 120
59880 SAMPO OYJ-A EUR 2481983 2771246 107
141114 SANOFI EUR 12447 760 12323 485 476
84114 SAPSE EUR 8937 863 8215414 3.16
1987 SEBSA EUR 254 471 130 943 0.05
95034 SIEMENSAG - REG EUR 11609 238 10514 562 4.06
26755 SIEMENS ENERGY AG EUR 601330 316 110 0.12
30339 SMURFIT KAPPA GROUP PLC EUR 1187 961 1017267 0.39
247491  SNAM SPA EUR 1188758 1114204 043
97605 SOCIETE GENERALE SA EUR 2310734 2266 876 0.87
9096  SOLVAY SA EUR 874 362 829919 0.32
272722 STELLANTIS NV EUR 4147 747 3725383 143
428023  TELECOM ITALIA SPAIMILANO EUR 170 344 84791 0.03
127776 TELEFONICA DEUTSCHLAND HOLDING AG EUR 317 284 281874 0.11
643059 TELEFONICASA EUR 2488 141 2241 061 0.86
57956  TENARIS SA EUR 593 011 910199 0.35
172683  TERNA- RETE ELETTRICA NAZIONALE EUR 1138279 1158358 0.45
307244 TOTALENERGIES SE EUR 13184 961 16929 143 6.53
5761 UBISOFT ENTERTAINMENT SA EUR 280 849 159 983 0.06
7758 UCBSA EUR 635 528 592 091 0.23
14476 UNIBAIL RODAMCO REITS EUR 1016 030 693 111 0.27
259391  UNICREDIT SPA EUR 2797 058 3254838 125
11229 UNIPER SE EUR 306 802 34 046 0.01
11905 UNITED INTERNET AG - REG EUR 398 984 225302 0.09
66858 UPM-KYMMENE OYJ EUR 2044 961 2267 155 0.87
8857 VALEO EUR 228 147 147 823 0.06
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Schedule of Investments (continued)

Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets
Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)
Shares (continued)
15687 VOESTALPINE AG EUR 425574 344 800 0.13
3622 VOLKSWAGENAG EUR 750 190 626 606 0.24
23181 VOLKSWAGENAG - PFD EUR 3902671 2998 231 115
89919 VONOVIASE EUR 4170 968 2014 186 0.78
62188 WARTSILA OYJABP EUR 519 356 429 097 0.17
Total Shares 275215 459 258 070 479 99.41
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 275 215 459 258 070 479 99.41
Total Investments 275 215 459 258 070 479 99.41
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Lyxor Index Fund - Lyxor MSCI EMU Value (DR) UCITS ETF

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Banks 15.91 Germany 32.79
QOil, Gas and Coal 9.76 France 27.36
Non-life Insurance 9.02 Spain 10.93
Automobiles and Parts 8.40 Italy 8.91
Pharmaceuticals and Biotechnology 8.11 Netherlands 8.28
Electricity 7.01 Finland 3.98
General Industrials 4.85 Belgium 2.70
Telecommunications Service Providers 4.15 Ireland 1.72
Software and Computer Services 3.64 Luxembourg 1.01
Gas, Water and Multi-utilities 3.32 Austria 0.88
Construction and Materials 3N Portugal 0.85
Chemlt.:als . 3.05 99.41
Industrial Transportation 2.72
Personal Care, Drug and Grocery Stores 1.89
Food Producers 1.54
Life Insurance 1.46
Beverages 1.27
Real Estate Investment and Services 1.10
Industrial Metals and Mining 1.05
Medical Equipment and Services 1.04
Investment Banking and Brokerage Services 1.00
Household Goods and Home Construction 0.88
Industrial Materials 0.87
Real Estate Investment Trusts 0.79
Telecommunications Equipment 0.77
Health Care Providers 0.73
Industrial Engineering 0.73
Media 0.61
Electronic and Electrical Equipment 0.31
Consumer Services 0.19
Travel and Leisure 0.07
Leisure Goods 0.06
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Schedule of Investments

Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market
Bonds
1400000 ACCOR SAFRN PERPETUAL (ISIN FR0013399177) EUR 1218571 1224 286 1.05
400000 ACCOR SAFRN PERPETUAL (ISIN FR0013457157) EUR 324782 307 292 0.26
2400000 ACCOR SAFRN 04/02/2026 EUR 2256 204 2263632 1.93
400000 ACSACTIVIDADES DE CONSTRUCCION Y SERVICIOS SA 1.375% EUR 366 244 365 264 0.31
17/06/2025

100000 ADLER PELZER HOLDING GMBH - REGS - 4.125% 01/04/2024 EUR 78 034 77 634 0.07
100 000 AEROPORTI DI ROMA SPA 1.75% 30/07/2031 EUR 72 445 71792 0.06
200000 ALTICE FINANCING SA- REGS - 2.25% 15/01/2025 EUR 182 107 179 508 0.15
400000 ALTICE FRANCE SA/FRANCE - REGS - 2.125% 15/02/2025 EUR 365 944 354 068 0.30
2392000 ALTICE FRANCE SA/FRANCE - REGS - 2.5% 15/01/2025 EUR 2089403 2136 893 1.83
995000 AMERICAN HONDA FINANCE CORP 0.55% 17/03/2023 EUR 989 833 989 528 0.85
3308000 AMSAG -REGS - 6% 31/07/2025 EUR 2920 045 2917788 2.49
77000 ANHEUSER-BUSCH INBEV NV 1.5% 18/04/2030 EUR 68 433 66 628 0.06
407 000  ATLANTIA SPA 1.625% 03/02/2025 EUR 378 584 377708 0.32
500000 ATOS SE 1.75% 07/05/2025 EUR 421375 373395 0.32
591000 AUTOSTRADE PER L'ITALIA SPA 1.625% 12/06/2023 EUR 589 340 587 082 0.50
138000 AUTOSTRADE PER L'ITALIA SPA 4.375% 16/09/2025 EUR 134 703 137 240 0.12
2200000 AUTOSTRADE PER L'ITALIA SPA 5.875% 09/06/2024 EUR 2342 205 2259070 1.93
100 000  AVIS BUDGET FINANCE PLC - REGS - 4.125% 15/11/2024 EUR 96 660 96 251 0.08
200000 AVIS BUDGET FINANCE PLC - REGS - 4.5% 15/05/2025 EUR 198 997 194 066 0.17
385000 BALL CORP 4.375% 15/12/2023 EUR 393 698 387 464 0.33
200000 BANCO BPM SPA 0.625% 08/06/2023 EUR 199 319 197 904 0.17
600 000 BANCO SANTANDER SA 2.75% 08/09/2032 EUR 566 886 568 590 0.49
500000 BANIJAY ENTERTAINMENT SASU - REGS - 3.5% 01/03/2025 EUR 469 428 472425 0.40
1400000 BAUSPARKASSE SCHWAEBISCH HALL AG 2.375% 13/09/2029 EUR 1340 948 1347 962 1.15
900 000 BAYERAG FRN 12/05/2079 EUR 808 006 813915 0.70
1393000 BAYERTF/TV FRN 01/07/2074 EUR 1317 004 1342 364 1.15
3571000 BECTON DICKINSON EURO FINANCE SARL 1.208% 04/06/2026 EUR 3336971 3280 284 2.80
300000 BRITISH TELECOMMUNICATIONS PLC FRN 18/08/2080 EUR 253 106 255 207 0.22
600000 CASINO GUICHARD PERRACHON SA FRN 07/02/2025 EUR 353 907 334710 0.29
500000 CELLNEX TELECOM SA2.375% 16/01/2024 EUR 501043 493725 0.42
200000 CELLNEX TELECOM SA 2.875% 18/04/2025 EUR 199 739 192 834 0.16
375000 CIRSAFINANCE INTERNATIONAL - REGS - 6.25% 20/12/2023 EUR 314913 318675 0.27
200000 CIRSAFINANCE INTERNATIONAL SARL - REGS - 4.75% 22/05/2025 EUR 182 456 186 978 0.16
605000 CKHUTCHISON FINANCE 16 Il LTD 0.875% 03/10/2024 EUR 574 650 574 526 0.49
1172000 CKHUTCHISON FINANCE 16 LTD 1.25% 06/04/2023 EUR 1174 161 1165 648 1.00
200000 CONTOURGLOBAL POWER HOLDINGS SA - REGS - 4.125% 01/08/2025 EUR 190 579 191714 0.16
800000 CREDIT AGRICOLE HOME LOAN SFH SA 1% 16/01/2029 EUR 792 108 708 520 0.61
100000 CREDIT AGRICOLE ITALIA SPA 0.875% 16/06/2023 EUR 99 911 99 085 0.08
636 000 DANAHER CORP 2.5% 30/03/2030 EUR 579180 592 161 0.51
1000 DEUTSCHE BAHN FINANCE GMBH 0.375% 23/06/2029 EUR 846 832 0.00
30000 DEUTSCHE BAHN FINANCE GMBH 1.625% 16/08/2033 EUR 28772 24842 0.02
500000 DEUTSCHE LUFTHANSAAG 1.625% 16/11/2023 EUR 499 428 486 130 042
500000 DEUTSCHE LUFTHANSAAG 2% 14/07/2024 EUR 476 118 476 085 0.41
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Schedule of Investments (continued)

Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

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

200000 DEUTSCHE LUFTHANSAAG 2.875% 11/02/2025 EUR 189 517 186 986 0.16
200000 DEUTSCHE TELEKOM INTERNATIONAL FINANCE BV 1.375% 01/12/2025 EUR 191798 191 036 0.16
200000 DIEBOLD NIXDORF DUTCH HOLDING BV - REGS - 9% 15/07/2025 EUR 161874 152 382 0.13
300000 DUFRY ONE BV 2.5% 15/10/2024 EUR 278 273 287 628 0.25
700000 EDP - ENERGIAS DE PORTUGAL SA FRN 20/07/2080 EUR 614 307 616 301 0.53
537000 EG GLOBAL FINANCE PLC - REGS - 3.625% 07/02/2024 EUR 515 358 485 265 0.41
475000 EG GLOBAL FINANCE PLC - REGS - 4.375% 07/02/2025 EUR 437 557 410 581 0.35
300000 ELECTRICITE DE FRANCE SA FRN PERPETUAL (ISIN FR0011401751) EUR 274 838 277 209 0.24
1300000 ELECTRICITE DE FRANCE SA FRN PERPETUAL (ISIN FR0013367612) EUR 1181497 1147 510 0.98
800000 ELECTRICITE DE FRANCE SA 2% 09/12/2049 EUR 415180 432 664 0.37
3400000 ELECTRICITE DE FRANCE SA4.75% 12/10/2034 EUR 3288 426 3318740 2.83
38000 ELECTRICITE DE FRANCE SA 5.625% 21/02/2033 EUR 47 227 40601 0.03
200000 ELIS SA 1% 03/04/2025 EUR 181782 186 548 0.16
304000 ELM BV FOR FIRMENICH INTERNATIONAL SA FRN PERPETUAL EUR 281556 279 963 0.24
332000 ENEL FINANCE INTERNATIONAL NV 0.375% 17/06/2027 EUR 289 066 278 691 0.24
100000 ENGIE SA 1.75% 27/03/2028 EUR 94 221 90 751 0.08
303000 ESSELUNGA SPA 0.875% 25/10/2023 EUR 295 839 296 404 0.25
300000 ESSITY AB 0.25% 08/02/2031 EUR 221387 219444 0.19
100000 EUROGRID GMBH 1.5% 18/04/2028 EUR 89913 89 276 0.08
100000 EXPLORER I AS 3.375% 24/02/2025 EUR 86 665 82082 0.07
1489000 FAURECIA SA2.625% 15/06/2025 EUR 1410 746 1405914 1.20
2361000 FEDERATION DES CAISSES DESJARDINS DU QUEBEC 2% 31/08/2026 EUR 2329 562 2271660 1.94
1744000 FORD MOTOR CREDIT CO LLC FRN 01/12/2024 EUR 1663 369 1677135 1.43
201000 FORD MOTOR CREDIT CO LLC FRN 07/12/2022 EUR 200 711 200 741 0.17
900000 FORD MOTOR CREDIT CO LLC 1.514% 17/02/2023 EUR 892724 896 193 0.77
1165000 FORD MOTOR CREDIT CO LLC 1.744% 19/07/2024 EUR 1099 147 1106 319 0.95
1268000 FORD MOTOR CREDIT CO LLC 3.021% 06/03/2024 EUR 1250753 1240 358 1.06
1084000 FORD MOTOR CREDIT CO LLC 3.25% 15/09/2025 EUR 995 686 1019795 0.87
19000 FRESENIUS FINANCE IRELAND PLC 0.5% 01/10/2028 EUR 15258 15096 0.01
200000 FRIGOGLASS FINANCE BV - REGS - 6.875% 12/02/2025 EUR 108 500 76 242 0.07
2290000 GRIFOLS SA-REGS - 1.625% 15/02/2025 EUR 2197 632 2095029 1.79
185000 GRIFOLS SA 1.625% 15/02/2025 EUR 177 187 169 249 0.14
460000 HANESBRANDS FINANCE LUXEMBOURG SCA - REGS - 3.5% 15/06/2024 EUR 433 274 431650 0.37
400000 ILIAD SA0.75% 11/02/2024 EUR 381138 385 468 0.33
1500000 ILIAD SA 1.875% 25/04/2025 EUR 1396 741 1404 030 1.20
200 000 ILIAD SA2.125% 05/12/2022 EUR 200 054 200 184 0.17
500 000 INFINEON TECHNOLOGIES AG FRN PERPETUAL (ISIN XS2056730323) EUR 477 610 461185 0.39
300000 INTERNATIONAL CONSOLIDATED AIRLINES GROUP SA 2.75% 25/03/2025 EUR 266 037 265779 0.23
164 000 INTRALOT CAPITAL LUXEMBOURG SA - REGS - 5.25% 15/09/2024 EUR 156 977 149 497 0.13
100 000 ITALGAS SPA 1.625% 19/01/2027 EUR 91269 90 744 0.08
400000 KONINKLIJKE KPN NV FRN PERPETUAL (ISIN XS2069101868) EUR 375884 366 008 0.31
300000 KRONOS INTERNATIONAL INC - REGS - 3.75% 15/09/2025 EUR 263 747 255 540 0.22
200000 LAFINANCIERE ATALIAN SASU - REGS - 5.125% 15/05/2025 EUR 194 027 190 050 0.16
1000 LANDWIRTSCHAFTLICHE RENTENBANK 0.05% 18/12/2029 EUR 872 824 0.00
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value/ Quotation Cost Market value % of
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)
Bonds (continued)
243000 LEONARDO SPA 1.5% 07/06/2024 EUR 240 385 234517 0.20
400000 LEONARDO SPA 4.875% 24/03/2025 EUR 424298 406 172 0.35
437000 LOTTOMATICA SPA/ROMA - REGS - 5.125% 15/07/2025 EUR 412764 408 595 0.35
116000 LOXAM SAS 3.25% 14/01/2025 EUR 105 934 107 501 0.09
215000 MAUSER PACKAGING SOLUTIONS HOLDING CO - REGS - 4.75% 15/04/2024 EUR 198 996 202 586 0.17
4904 000 MEDIOBANCA BANCA DI CREDITO FINANZIARIO SPA 1.375% 10/11/2025 EUR 4818 999 4662 722 3.97
2368000 MERCEDES-BENZ GROUP AG 1.375% 11/05/2028 EUR 2161533 2151825 1.84
1000 MERCEDES-BENZ INTERNATIONAL FINANCE BV 0% 08/02/2024 EUR 972 965 0.00
205000 MERCEDES-BENZ INTERNATIONAL FINANCE BV 1.375% 26/06/2026 EUR 193 750 194 254 0.17
523000 MERCEDES-BENZ INTERNATIONAL FINANCE BV 1.5% 09/03/2026 EUR 494 346 498 644 043
100000 MONITCHEM HOLDCO 3 SA 5.25% 15/03/2025 EUR 92 046 91347 0.08
1069000 MYLAN NV 3.125% 22/11/2028 EUR 942 228 936 412 0.80
144000 MYTILINEOS FINANCIAL PARTNERS SA 2.5% 01/12/2024 EUR 136 867 138 341 0.12
100000 NATIONWIDE BUILDING SOCIETY FRN 08/03/2026 EUR 93 250 92771 0.08
100000 NATIONWIDE BUILDING SOCIETY 2% 28/04/2027 EUR 92 305 91858 0.08
150000 NATIONWIDE BUILDING SOCIETY 3.25% 05/09/2029 EUR 139 161 140 267 0.12
400000 NATURGY FINANCE BV FRN PERPETUAL EUR 376 860 388 956 0.33
44000 NESTLE FINANCE INTERNATIONAL LTD 0% 03/03/2033 EUR 31003 31603 0.03
200000 NEXI SPA1.75% 31/10/2024 EUR 194 735 195 324 0.17
200000 NGG FINANCE PLC FRN 05/12/2079 EUR 180 250 182 074 0.16
1362000 NIDDAHEALTHCARE HOLDING GMBH - REGS - 3.5% 30/09/2024 EUR 1239 154 1283 263 1.10
200000 NOKIAQYJ 2.375% 15/05/2025 EUR 196 877 193 216 0.17
100000 OPTUS FINANCE PTY LTD 1% 20/06/2029 EUR 86 656 82089 0.07
300000 ORANGE SA 2% 15/01/2029 EUR 281249 278 943 0.24
200000 PAPREC HOLDING SA - REGS - 4% 31/03/2025 EUR 187788 185786 0.16
242000 PARTS EUROPE SA - REGS - 6.5% 16/07/2025 EUR 243 059 242 244 0.21
300000 PHOENIX PIB DUTCH FINANCE BV 2.375% 05/08/2025 EUR 284 039 284 481 0.24
3630000 PLAYTECH PLC 3.75% 12/10/2023 EUR 3590 960 3617 984 3.08
486000 PROCTER & GAMBLE CO 1.25% 25/10/2029 EUR 432319 432107 0.37
200000 PRO-GEST SPA - REGS - 3.25% 15/12/2024 EUR 152 357 117 056 0.10
250000 Q-PARKHOLDING I BV - REGS - 1.5% 01/03/2025 EUR 228 055 218228 0.19
279000 QUATRIM SASU - REGS - 5.875% 15/01/2024 EUR 269 433 272 457 0.23
408000 QUINTILES IMS - REGS - 2.875% 15/09/2025 EUR 386 270 392753 0.34
4100000 RCIBANQUE SAFRN 18/02/2030 EUR 3549 407 3580 284 3.05
25000 RCIBANQUE SA 0.25% 08/03/2023 EUR 24823 24 866 0.02
247000 RCIBANQUE SA 1.375% 08/03/2024 EUR 239 248 240 205 0.21
40000 RCIBANQUE SA 2% 11/07/2024 EUR 38784 38 868 0.03
247000 RCIBANQUE SA4.875% 21/09/2028 EUR 235750 240672 0.21
100000 RED ELECTRICA FINANCIACIONES SAU 1% 21/04/2026 EUR 93 737 93 247 0.08
3000000 RENAULT SA 1.25% 24/06/2025 EUR 2689 084 2732610 2.34
800000 REPSOL INTERNATIONAL FINANCE BV FRN 25/03/2075 EUR 781551 768 040 0.66
200000 ROLLS-ROYCE PLC 0.875% 09/05/2024 EUR 185 565 187 808 0.16
112000 SAMVARDHANA MOTHERSON AUTOMOTIVE SYSTEMS GROUP BV - REGS EUR 103 190 100 315 0.09
- 1.8% 06/07/2024
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value/ Quotation Cost Market value % of
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)
Bonds (continued)

400000 SCHAEFFLER AG 1.875% 26/03/2024 EUR 389 711 388 756 0.33
550000 SELP FINANCE SARL 0.875% 27/05/2029 EUR 394 644 390 434 0.33
500000 SES SAFRNPERPETUAL (ISIN XS1405765659) EUR 484 065 492 370 0.42
600000 SES SAFRN PERPETUAL (ISIN XS2010028343) EUR 495 047 455184 0.39
3000 SIEMENS FINANCIERINGSMAATSCHAPPIJ NV 0.5% 05/09/2034 EUR 2075 2130 0.00
402000 SILGAN HOLDINGS INC 3.25% 15/03/2025 EUR 387 717 387 480 0.33
405000 SOLVAY FINANCE SACA FRN PERPETUAL (ISIN XS0992293901) EUR 405 446 402 189 0.34
360 000 SOLVAY FINANCE SACA FRN PERPETUAL (ISIN XS1323897725) EUR 364 063 358 517 0.31
100000 SOLVAY SA FRN PERPETUAL (ISIN BE6309987400) EUR 97 648 96 490 0.08
200000 SPIE SA 3.125% 22/03/2024 EUR 199 868 198 894 0.17
300000 SYNTHOMER PLC - REGS - 3.875% 01/07/2025 EUR 280 308 251 862 0.22
800000 TECHEM VERWALTUNGSGESELLSCHAFT 675 MBH - REGS - 2% 15/07/2025 EUR 714 269 742584 0.63
314000 TELECOM ITALIA SPA/MILANO 2.5% 19/07/2023 EUR 310 895 308 941 0.26
3569000 TELECOM ITALIA SPA/MILANO 2.75% 15/04/2025 EUR 3259 407 3274699 2.80
2372000 TELECOM ITALIA SPA/MILANO 4% 11/04/2024 EUR 2386013 2315096 1.98
100000 TELEFONICA EUROPE BV FRN PERPETUAL (ISIN XS1050461034) EUR 99 802 99 915 0.09
600 000 TELEFONICA EUROPE BV FRN PERPETUAL (ISIN XS1795406575) EUR 574793 580 632 0.50
500000 TELEFONICA EUROPE BV FRN PERPETUAL (ISIN XS1795406658) EUR 436 858 450 460 0.38
1400000 TELEFONICA EUROPE BV FRN PERPETUAL (ISIN XS1933828433) EUR 1370 052 1342 348 1.15
100000 TELEFONICA EUROPE BV FRN PERPETUAL (ISIN XS2293060658) EUR 70 948 74 566 0.06
400000 TELSTRACORP LTD 1.375% 26/03/2029 EUR 355 140 352 200 0.30
228000 TELSTRACORP LTD 2.5% 15/09/2023 EUR 227930 227 626 0.19
900000 TENNET HOLDING BV FRN PERPETUAL EUR 903 283 868 194 0.74
746 000 TENNET HOLDING BV 2.75% 17/05/2042 EUR 630 989 592 884 0.51
3018000 TENNET HOLDING BV 4.5% 28/10/2034 EUR 3113549 3097 041 2.65
1712000 THYSSENKRUPP AG 1.875% 06/03/2023 EUR 1683 822 1700016 1.45
2870000 THYSSENKRUPP AG 2.875% 22/02/2024 EUR 2849470 2808 295 240
200000 TRANSPORTES AEREOS PORTUGUESES SA - REGS - 5.625% 02/12/2024 EUR 176 824 185468 0.16
13000 UNICREDIT BANKAG - EMTN - 0.5% 04/05/2026 EUR 12233 11979 0.01
4500000 UNICREDIT BANKAG 0.375% 17/01/2033 EUR 4073709 3442230 2.93
300000 UUNITED GROUP BV - REGS - 4.875% 01/07/2024 EUR 287 357 287 259 0.25
100000 VEOLIA ENVIRONNEMENT SA 1.94% 07/01/2030 EUR 89197 88 461 0.08
1075000 VODAFONE GROUP PLC FRN 03/01/2079 EUR 1042678 1044 900 0.89
318000 VOLKSWAGEN BANK GMBH 1.25% 15/12/2025 EUR 300725 295298 0.25
33000 VOLKSWAGEN FINANCIAL SERVICES AG 0.125% 12/02/2027 EUR 28037 27 963 0.02
22000 VOLKSWAGEN LEASING GMBH 0% 19/07/2024 EUR 20953 20 647 0.02
953000 VOLKSWAGEN LEASING GMBH 0.25% 12/01/2026 EUR 854 516 852 611 0.73
119000 VOLKSWAGEN LEASING GMBH 1.375% 20/01/2025 EUR 112914 113 447 0.10
300000 VOLVO CAR AB 2% 24/01/2025 EUR 284108 284 823 0.24
375000 VOLVO CAR AB 2.125% 02/04/2024 EUR 362 750 365 153 0.31
300000 WALMART INC 2.55% 08/04/2026 EUR 295 281 293 895 0.25
500000 ZF FINANCE GMBH 3% 21/09/2025 EUR 444 475 461450 0.39
Total Bonds 113 185 878 111736 100 95.48
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Nominal .
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

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

Supranationals, Governments and Local Public Authorities, Debt Instruments

1016 DEUTSCHE BUNDESREPUBLIK PRINCIPAL STRIPS 0% 04/07/2044 EUR 767 626 0.00
3000 EUROPEAN INVESTMENT BANK 0.5% 13/11/2037 EUR 2185 2071 0.00
2000 EUROPEAN INVESTMENT BANK 1.125% 15/09/2036 EUR 1522 1554 0.00
1069 EUROPEAN UNION 0.4% 04/02/2037 EUR 745 733 0.00
2012 FRENCH REPUBLIC GOVERNMENT BOND OAT 1.5% 25/05/2050 EUR 1608 1443 0.00
1828771  ITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/08/2029 EUR 1509 814 1410220 1.21
1082 ITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/08/2031 EUR 834 756 0.00
4428570 KINGDOM OF BELGIUM GOVERNMENT BOND COUPON STRIP 0% EUR 3000577 3015 856 2.58
28/03/2035
1309 KINGDOM OF BELGIUM GOVERNMENT BOND COUPON STRIP 0% EUR 685 716 0.00
28/03/2041
1000000 SPAIN GOVERNMENT BOND PRINCIPAL STRIP 0% 31/10/2025 EUR 939 390 935090 0.80
50000 STATE OF NORTH RHINE-WESTPHALIA GERMANY 0.75% 16/01/2026 EUR 49 240 47 062 0.04
Total Supranationals, Governments and Local Public Authorities, Debt Instruments 5507 367 5416 127 4.63

Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 118 693 245 117 152 227 100.11

Total Investments 118 693 245 117 152 227 100.11
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Economic and Geographical Classification of Investments

Economic classification

%

Investment Banking and Brokerage Services 27.45
Telecommunications Service Providers 13.78
Banks 11.45
Automobiles and Parts 6.69
Travel and Leisure 6.69
Electricity 5.15
General Industrials 5.12
Governments 463
Pharmaceuticals and Biotechnology 4.58
Industrial Transportation 3.98
Technology Hardware and Equipment 2.89
Health Care Providers 143
Telecommunications Equipment 0.97
Personal Care, Drug and Grocery Stores 0.84
Aerospace and Defense 0.71
Industrial Support Services 0.66
Chemicals 0.52
Medical Equipment and Services 0.51
Retailers 0.50
Media 0.40
Software and Computer Services 0.32
Construction and Materials 0.31
Gas, Water and Multi-utilities 0.23
Waste and Disposal Services 0.16
Electronic and Electrical Equipment 0.08
Beverages 0.06

100.11

Geographical classification %
France 2242
Germany 17.22
Italy 14.91
United States of America 9.41
Netherlands 9.32
Luxembourg 5.42
Spain 443
Isle of Man 3.09
United Kingdom 2.75
Belgium 2.72
Austria 249
Canada 1.94
Cayman Islands 1.49
Sweden 0.74
Portugal 0.69
Australia 0.57
Jersey 0.25
Finland 017
Norway 0.07
Ireland 0.01

100.11
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Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency USD USD net assets
Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market
Shares
35787 ABN AMRO BANK NV EUR 323 504 352 145 0.67
1252 ACCENTURE PLC-A usD 321435 355443 0.68
15282 ACCOR SA EUR 470593 366 120 0.70
15138  ADMIRAL GROUP PLC GBP 525 871 351557 0.67
1165 ADOBE INC usD 484 802 371053 0.71
2041  ALLIANZ SE - REG EUR 323494 367 538 0.70
2398 AMERICAN EXPRESS CO usD 321592 355983 0.68
2486 AMERICAN WATER WORKS CO INC usD 323954 361315 0.69
1420 AMGEN INC usD 327 666 383 897 0.74
7090 ASXLTD AUD 402771 306 937 0.59
14606 ATLANTIA SPA EUR 323 503 325 961 0.62
21090 AT&TINC usDb 433 873 384 471 0.74
1717  AUTODESK INC usb 415235 367 953 0.70
1414  AUTOMATIC DATA PROCESSING INC usDb 251 667 341764 0.65
10634 BANK OF AMERICA CORP usDb 365 446 383249 0.73
1212 BIOGEN INC usD 309 186 343 529 0.66
3820 BIOMARIN PHARMACEUTICAL INC usD 301771 330 927 0.63
588 BLACKROCK INC usD 398 081 379795 0.73
8380 BOSTON SCIENTIFIC CORP usD 324 538 361 262 0.69
4551 BRISTOL-MYERS SQUIBB CO usD 277 980 352 566 0.68
16030 BURBERRY GROUP PLC GBP 383120 334990 0.64
99742 CAIXABANK SA EUR 310573 330539 0.63
6849 CAMPBELL SOUP CO usD 316 367 362 381 0.69
7291 CANADIAN IMPERIAL BANK OF COMMERCE CAD 343036 330704 0.63
26751 CARSALES.COMLTD AUD 324 051 347 598 0.67
28688 CASTELLUMAB SEK 512 987 327 885 0.63
7764 CITIGROUP INC usD 468 645 356 057 0.68
5755 COCA-COLACO usD 311253 344 437 0.66
15302 COCA-COLAHBCAG GBP 439 000 335192 0.64
4605 COLGATE-PALMOLIVE CO usD 384 520 340033 0.65
5543 COMMONWEALTH BANK OF AUSTRALIA AUD 360 762 371041 0.71
6669 COVIVIO EUR 323509 357 249 0.68
1580 CUMMINS INC usD 366 732 386 326 0.74
6799 DANONE SA EUR 462 925 338274 0.65
20310 DNB BANKASA NOK 388 820 359 439 0.69
7279 DOWINC usD 405 207 340220 0.65
15819 DROPBOX INC usb 327 751 344 063 0.66
6399 DUPONT DE NEMOURS INC usD 414 326 366 023 0.70
8789 EBAYINC usD 440 408 350 154 0.67
2240 ECOLABINC usD 439 057 351837 0.67
7125 ELISAOYJ EUR 408 929 344 424 0.66
20845 ENAGAS SA EUR 472 526 338 390 0.65
78840 ENEL SPA EUR 413 260 352127 0.67
16261 ESSITY AB SEK 479208 343 452 0.66
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Schedule of Investments (continued)

Nominal .
value/ Quotation Cost Market value % of
Quantity  Description Currency USD USD net assets

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

Shares (continued)

1499 ESTEE LAUDER COS INC -A usD 323 592 300 535 0.58
3210 ETSYINC usD 542 844 301451 0.58
28886 FORD MOTOR CO usD 326 883 386 206 0.74
4243 GENERALMILLS INC usb 261 244 346 144 0.66
10082 GENERAL MOTORS CO usb 414 058 395718 0.77
18874  GJENSIDIGE FORSIKRING ASA NOK 415532 344 736 0.66
1104 GOLDMAN SACHS GROUP INC usb 411 557 380 339 0.73
131381  GPT GROUP AUD 323 521 362 096 0.69
22195 GSKPLC GBP 398 978 365 130 0.70
8147 HALOZYME THERAPEUTICS INC usD 322113 389 508 0.75
151074 HERASPA EUR 516 405 360 145 0.69
271 HERMES INTERNATIONAL EUR 311793 351008 0.67
1449 HERSHEY CO usD 239 334 345978 0.66
2652 HILTON WORLDWIDE HOLDINGS INC usD 319 865 358 710 0.69
1696 ILLUMINAINC usD 553 412 388 079 0.74
15519  INDUSTRIA DE DISENO TEXTIL SA EUR 469 770 351858 0.67
109389  INSURANCE AUSTRALIA GROUP LTD AUD 323 521 342 755 0.66
12554  INTEL CORP usb 323 988 356 910 0.68
2721 INTERNATIONAL BUSINESS MACHINES CORP usb 360 074 376 287 0.72
3562 INTERNATIONAL FLAVORS & FRAGRANCES INC usb 474 939 347 687 0.67
835 INTUITINC usb 434 973 356 963 0.68
505971 ITVPLC GBP 532014 390 320 0.75
2356 JMSMUCKER CO usD 336728 354 955 0.68
3142 JPMORGAN CHASE & CO usD 482 428 395514 0.77
720  KERING SA EUR 450 300 329974 0.63
2875 KIMBERLY-CLARK CORP usD 388 140 357 823 0.69
2812  KONINKLIJKE DSM NV EUR 446 296 331563 0.64
120663  KONINKLIJKE KPN NV EUR 377970 337617 0.65
56646 LENDLEASE CORP LTD AUD 502 453 314777 0.60
670 L'OREAL SA EUR 258 952 210 644 0.40
330 L'OREAL SA-PF EUR 76 543 103 750 0.20
24565 LYFTINC-A usb 603 097 359 632 0.69
2280 MARRIOTT INTERNATIONAL INC/MD - A usD 297 953 365 051 0.70
1130 MASTERCARD INC usD 376 154 370 843 0.71
6753 MATCH GROUP INC usD 322 436 291730 0.56
145105 MEDIBANK PVTLTD AUD 334 389 260 737 0.50
3779 MERCK & COINC usD 289 514 382 435 0.73
2384 METAPLATFORMS INC usD 568 797 222 093 043
5301 METLIFE INC usb 275 531 388 086 0.74
258710 MIRVAC GROUP AUD 461107 342 450 0.66
5896 MONDELEZ INTERNATIONAL INC usb 323 621 362 486 0.69
1331 MOODY’S CORP usb 388 448 352 542 0.68
17469  NATIONAL AUSTRALIABANK LTD AUD 325 947 362 155 0.69
31130 NATIONAL GRID PLC GBP 386 146 339 932 0.65
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Nominal .
value/ Quotation Cost Market value % of
Quantity  Description Currency USD USD net assets

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

Shares (continued)

7372 NESTEOYJ EUR 396 520 323 066 0.62
7773  NEWMONT CORP usD 326 680 328 953 0.63
4216 NOVARTISAG - REG CHF 365 313 340 816 0.65
5083 OMNICOM GROUP INC usb 367 487 369 788 0.71
35855 ORANGE SA EUR 430 124 341297 0.65
16992 PARAMOUNT GLOBAL - B usb 555 195 311293 0.60
2563 PROCTER & GAMBLE CO usb 360 542 345 159 0.66
6754 PUBLICIS GROUPE SA EUR 362 330 378 757 0.73
43642 QBE INSURANCE GROUP LTD AUD 323 523 341 586 0.65
3248 RAYMOND JAMES FINANCIAL INC usD 320 948 383719 0.74
4390 REAGROUPLTD AUD 437 611 341 331 0.65
4850 RECKITT BENCKISER GROUP PLC GBP 410 594 322768 0.62
21021 RED ELECTRICA CORP SA EUR 412 580 339689 0.65
4283 ROBERT HALF INTERNATIONAL INC usD 322 094 327 478 0.63
3598 ROYAL BANK OF CANADA CAD 317908 332 488 0.64
1567127  ROYALMAILPLC GBP 500377 365 989 0.70
2249 SALESFORCE INC usb 323 631 365 665 0.70
4212 SANOFI EUR 406 068 363 549 0.70
23939 SCHIBSTED ASA NOK 417 236 368 633 0.71
2824 SCHNEIDER ELECTRIC SE EUR 370631 357 987 0.69
75104 SCHRODERS PLC GBP 481094 338718 0.65
12307 SEVERN TRENT PLC GBP 421254 354 678 0.68
16219  SOCIETE GENERALE SA EUR 389 166 372298 0.7
1192 SODEXO SA EUR 105 581 105724 0.20
3088 SODEXO SA - PF 2026 EUR 283 114 273 889 0.52
1060 S&P GLOBAL INC usD 436 511 340 525 0.65
3749 SPOTIFY TECHNOLOGY SA usb 568 579 302 094 0.58
19252 SSEPLC GBP 405 051 344 911 0.66
51133 STANDARD CHARTERED PLC GBP 328 359 306 262 0.59
3887 STARBUCKS CORP usb 327 567 336 575 0.64
1563881  STOCKLAND AUD 476 870 354 243 0.68
25196 STORAENSOOYJ-R EUR 420 430 328 464 0.63
10280 STORE CAPITAL CORP usD 322 053 326 904 0.63
46721 STOREBRAND ASA NOK 366 122 363 095 0.70
11726 SUNRUN INC usD 441 296 263 952 0.51
24449 SWEDBANKAB -A SEK 419 316 364 285 0.70
42621 TATE&LYLEPLC GBP 323 505 344 003 0.66
346497  TAYLOR WIMPEY PLC GBP 531315 374137 0.72
36507 TELENORASA NOK 547 917 331822 0.64
1266 TELEPERFORMANCE EUR 416 488 339 464 0.65
37859 TELE2AB SEK 495 562 310122 0.59
132569 TELSTRAGROUP LTD AUD 339 767 332309 0.64
40777 TRANSURBAN GROUP AUD 404129 345758 0.66
22007 UBS GROUPAG CHF 323 638 349 426 0.67
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Nominal

value/ Quotation Cost Market value % of
Quantity  Description Currency USD USD net assets

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

Shares (continued)
48651 UNDERARMOURINC-A usD 325787 362 450 0.69
7302 UNILEVER PLC GBP 410 209 334153 0.64
8521 VERIZON COMMUNICATIONS INC usb 460 566 318430 0.61
1121 VERTEX PHARMACEUTICALS INC usD 324 555 349 752 0.67
10838 VICI PROPERTIES INC usD 313589 347 033 0.66
1830 VISAINC usD 379874 379103 0.73
41546 VIVENDI SE EUR 446 872 340 158 0.65
3003 VMWAREINC-A usD 319680 337928 0.65
286610 VODAFONE GROUP PLC GBP 483700 335411 0.64
8036 WELLS FARGO & CO usD 374693 369 576 0.71
24196 WESTPAC BANKING CORP AUD 402 531 373039 0.71
3305 WOLTERS KLUWER NV EUR 347 945 351312 0.67
6845 XEROLTD AUD 528 288 341721 0.65
3703 XYLEM INC/INY usD 323614 379298 0.73
9285 YARAINTERNATIONALASA NOK 424290 414 377 0.80
6836 YUM CHINAHOLDINGS INC usD 375 240 282 669 0.54
11308 ZILLOW GROUP INC usD 524 457 348 965 0.67
2154  ZOETISINC usD 319 397 324780 0.62
Total Shares 57 984 657 51 575 476 98.80
Total Transferable securities and money market instruments admitted to an official exchange listing or

dealt in on another regulated market 57 984 657 51 575 476 98.80
Total Investments 57 984 657 51 575 476 98.80
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Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Banks 10.26 United States of America 47.88
Pharmaceuticals and Biotechnology 8.26 United Kingdom 9.97
Telecommunications Service Providers 7.14 Australia 9.77
Software and Computer Services 6.47 France 9.44
Food Producers 5.34 Norway 4.18
Investment Banking and Brokerage Services 4.75 Netherlands 2.63
Media 4.73 Spain 2.61
Personal Care, Drug and Grocery Stores 4.49 Sweden 2.58
Industrial Support Services 4.01 Italy 1.99
Travel and Leisure 4.00 Switzerland 1.96
Real Estate Investment Trusts 3.99 Finland 1.91
Non-life Insurance 3.37 Canada 1.27
Gas, Water and Multi-utilities 3.36 Germany 0.70
Personal Goods 3.24 Ireland 0.68
Chemicals 2.84 New Zealand 0.65
Industrial Transportation 2.73 Luxembourg 0.58
Real Estate Investment and Services 2.56 98.80
Electricity 249
Finance and Credit Services 2.05
Life Insurance 1.92
Automobiles and Parts 1.50
Consumer Services 1.36
Beverages 1.30
Retailers 1.25
Industrial Engineering 0.73
Household Goods and Home Construction 0.72
Electronic and Electrical Equipment 0.69
Medical Equipment and Services 0.69
Technology Hardware and Equipment 0.68
Industrial Materials 0.63
Precious Metals and Mining 0.63
Qil, Gas and Coal 0.62

98.80
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Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets
Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market
Bonds
1100000 ABERTIS INFRAESTRUCTURAS FINANCE BV FRN PERPETUAL (ISIN EUR 1126 263 913308 0.68
X82256949749)
400000 ABERTIS INFRAESTRUCTURAS FINANCE BV FRN PERPETUAL (ISIN EUR 392 080 304 268 0.22
X8§2282606578)
300000 ACCOR SAFRN PERPETUAL (ISIN FR0013399177) EUR 278 532 260 001 0.19
300000 ACCOR SAFRN PERPETUAL (ISIN FR0013457157) EUR 269 300 229101 0.17
400000 ACCOR SAFRN 04/02/2026 EUR 406 425 375984 0.28
600 000 ACCOR SA2.375% 29/11/2028 EUR 576 262 489 966 0.36
200000 ACCOR SA2.5% 25/01/2024 EUR 208 046 196 884 0.14
600000 ACSACTIVIDADES DE CONSTRUCCION Y SERVICIOS SA 1.375% EUR 608 345 547 404 0.40
17/06/2025
730000 ADEVINTAASA - REGS - 2.625% 15/11/2025 EUR 750 115 676 177 0.50
118000 ADEVINTAASA - REGS - 3% 15/11/2027 EUR 111971 103 807 0.08
300000 ADLER GROUP SA 1.5% 26/07/2024 EUR 226 275 143 907 0.11
500000 ADLER GROUP SA 1.875% 14/01/2026 EUR 441160 216 105 0.16
800000 ADLER GROUP SA 2.25% 14/01/2029 EUR 737210 333232 0.25
200000 ADLER GROUP SA 2.25% 27/04/2027 EUR 127 602 84 518 0.06
300000 ADLER GROUP SA2.75% 13/11/2026 EUR 252420 127 491 0.09
200000 ADLER GROUP SA 3.25% 05/08/2025 EUR 191 240 90612 0.07
180000 ADLER REAL ESTATE AG 2.125% 06/02/2024 EUR 162 757 130 957 0.10
200000 ADLER REAL ESTATE AG 3% 27/04/2026 EUR 138 923 128 870 0.09
275000 AEDAS HOMES OPCO SLU - REGS - 4% 15/08/2026 EUR 239 968 235725 0.17
320000 AIB GROUP PLC FRN 19/11/2029 EUR 322618 287 389 0.21
760 000 AIB GROUP PLC FRN 30/05/2031 EUR 777 754 654 717 0.48
179000 ALMIRALL SA 2.125% 30/09/2026 EUR 160 821 156 412 0.12
378000 ALPHA BANK SAFRN 23/03/2028 EUR 347723 297 868 0.22
320000 ALPHA SERVICES AND HOLDINGS SA FRN 11/06/2031 EUR 298778 256 746 0.19
428000 ALPHA SERVICES AND HOLDINGS SA FRN 13/02/2030 EUR 395 329 349013 0.26
250000 AMPLIFON SPA 1.125% 13/02/2027 EUR 240774 214168 0.16
632000 AMSAG -REGS - 6% 31/07/2025 EUR 625 548 555016 0.41
200000 ASHLAND SERVICES BV - REGS - 2% 30/01/2028 EUR 175192 163 124 0.12
416 000  ATLANTIA SPA 1.625% 03/02/2025 EUR 398 505 383835 0.28
800000 ATLANTIA SPA 1.875% 12/02/2028 EUR 686 416 632 968 047
600000  ATLANTIA SPA 1.875% 13/07/2027 EUR 524 365 493 644 0.36
500000 ATOS SE 1% 12/11/2029 EUR 317 787 280 035 0.21
600 000 ATOS SE 1.75% 07/05/2025 EUR 477 930 444744 0.33
300000 ATOS SE 2.5% 07/11/2028 EUR 208 107 185 694 0.14
429000 AVANTOR FUNDING INC - REGS - 2.625% 01/11/2025 EUR 431877 399918 0.29
300000 AVANTOR FUNDING INC - REGS - 3.875% 15/07/2028 EUR 291282 262 881 0.19
263000 AVIS BUDGET FINANCE PLC - REGS - 4.125% 15/11/2024 EUR 266 102 251957 0.19
269 000 AVIS BUDGET FINANCE PLC - REGS - 4.75% 30/01/2026 EUR 248 289 251561 0.19
390000 AXALTA COATING SYSTEMS DUTCH HOLDING B BV - REGS - 3.75% EUR 366 735 362 575 0.27
15/01/2025
247000 AZZURRAAEROPORTI SPA 2.125% 30/05/2024 EUR 235 250 231851 0.17
300000 AZZURRAAEROPORTI SPA 2.625% 30/05/2027 EUR 284 760 262 368 0.19
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Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets
Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)
Bonds (continued)
568 000 BALL CORP 0.875% 15/03/2024 EUR 553414 544 757 0.40
457000 BALL CORP 1.5% 15/03/2027 EUR 438 258 395 597 0.29
429000 BALL CORP 4.375% 15/12/2023 EUR 465 547 430 291 0.32
400000 BANCAIFIS SPA 1.75% 25/06/2024 EUR 385 094 380 044 0.28
339000 BANCAPOPOLARE DI SONDRIO SCPA FRN 13/07/2027 EUR 333404 282 550 0.21
267000 BANCA POPOLARE DI SONDRIO SCPA FRN 25/02/2032 EUR 241 859 209 502 0.15
280000 BANCA POPOLARE DI SONDRIO SCPA 2.375% 03/04/2024 EUR 285292 271524 0.20
266 000 BANCO BPM SPA FRN 01/10/2029 EUR 265 198 244 951 0.18
300000 BANCO BPM SPAFRN 14/01/2031 EUR 293790 252 591 0.19
400000 BANCO BPM SPAFRN 14/09/2030 EUR 376 148 368 252 0.27
200000 BANCO BPM SPA FRN 29/06/2031 EUR 185107 158 280 0.12
360000 BANCO BPM SPA 0.875% 15/07/2026 EUR 341710 307123 0.23
650000 BANCO BPM SPA 1.625% 18/02/2025 EUR 618510 595992 0.44
300000 BANCO BPM SPA 1.75% 28/01/2025 EUR 301052 280 260 0.21
500000 BANCO BPM SPA 2.5% 21/06/2024 EUR 497 094 482070 0.35
300000 BANCO BPM SPA3.375% 19/01/2032 EUR 284 376 233595 0.17
350000 BANCO BPM SPA 6% 13/09/2026 EUR 347 819 354 655 0.26
400000 BANCO COMERCIAL PORTUGUES SA FRN 07/04/2028 EUR 356 116 289 656 0.21
400000 BANCO COMERCIAL PORTUGUES SA FRN 12/02/2027 EUR 340 828 307 572 0.23
200000 BANCO COMERCIAL PORTUGUES SA FRN 17/05/2032 EUR 154 501 129 498 0.10
300000 BANCO COMERCIAL PORTUGUES SA FRN 27/03/2030 EUR 290 789 219654 0.16
400000 BANCO DE CREDITO SOCIAL COOPERATIVO SA FRN 09/03/2028 EUR 339 560 298 964 0.22
400000 BANCO DE CREDITO SOCIAL COOPERATIVO SA FRN 22/09/2026 EUR 399 484 397 964 0.29
500000 BANCO DE CREDITO SOCIAL COOPERATIVO SA FRN 27/11/2031 EUR 480 546 374210 0.28
200000 BANCO DE SABADELL SA FRN 08/09/2026 EUR 197 418 196 738 0.14
400000 BANCO DE SABADELL SAFRN 12/12/2028 EUR 428 929 393 156 0.29
400000 BANCO DE SABADELL SAFRN 16/06/2028 EUR 373414 315972 0.23
200000 BANCO DE SABADELL SA FRN 17/01/2030 EUR 173 104 171136 0.13
500000 BANCO DE SABADELL SA FRN 24/03/2026 EUR 493 865 464 455 0.34
400000 BANCO DE SABADELL SA 1.125% 27/03/2025 EUR 406 403 362 476 0.27
700000 BANCO DE SABADELL SA 1.75% 10/05/2024 EUR 710410 667 380 0.49
400000 BANCO DE SABADELL SA 2.5% 15/04/2031 EUR 351 351 322 464 0.24
400000 BANCO DE SABADELL SA 5.625% 06/05/2026 EUR 456 007 385 868 0.28
200000 BANK OF CYPRUS HOLDINGS PLC FRN 23/10/2031 EUR 174 424 167 944 0.12
226 000 BANK OF CYPRUS PCL FRN 24/06/2027 EUR 205 241 177 354 0.13
300000 BANK OF IRELAND GROUP PLC FRN 11/08/2031 EUR 254 766 244 206 0.18
200000 BANK OF IRELAND GROUP PLC FRN 14/10/2029 EUR 182231 182 640 0.13
318000 BELDEN INC - REGS - 3.375% 15/07/2027 EUR 312676 286 060 0.21
230000 BELDEN INC - REGS - 3.375% 15/07/2031 EUR 218793 171460 0.13
300000 BELDEN INC - REGS - 3.875% 15/03/2028 EUR 295 747 266 073 0.20
500000 BERTELSMANN SE & CO KGAA FRN 23/04/2075 EUR 507 506 431775 0.32
300000 BPER BANCAFRN 20/01/2033 EUR 298 449 299 820 0.22
200000 BPER BANCAFRN 22/01/2025 EUR 199 688 197 726 0.15
402000 BPER BANCAFRN 25/07/2032 EUR 366 861 315538 0.23
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401000 BPER BANCA FRN 30/06/2025 EUR 396 318 388 661 0.29
300000 BPER BANCAFRN 30/11/2030 EUR 269 922 258 840 0.19
200000 BPER BANCAFRN 31/03/2027 EUR 181170 169 498 0.12
400000 BPER BANCA 1.875% 07/07/2025 EUR 408 036 363 260 0.27
440000 BRITISH TELECOMMUNICATIONS PLC FRN 18/08/2080 EUR 397 754 373327 0.27
400000 CASINO GUICHARD PERRACHON SA FRN 05/08/2026 EUR 310768 177192 0.13
300000 CASINO GUICHARD PERRACHON SA FRN 07/02/2025 EUR 223922 165078 0.12
400000 CASINO GUICHARD PERRACHON SA FRN 07/03/2024 EUR 397 003 308 048 0.23
321000 CASINO GUICHARD PERRACHON SA 5.25% 15/04/2027 EUR 307 007 141827 0.10
300000 CASINO GUICHARD PERRACHON SA 6.625% 15/01/2026 EUR 215038 136 065 0.10
747000 CASTELLUM AB FRN PERPETUAL EUR 699 423 414 368 0.31
700000 CATALENT PHARMA SOLUTIONS INC - REGS - 2.375% 01/03/2028 EUR 675 996 587 944 043
300000 CECONOMY AG 1.75% 24/06/2026 EUR 280 183 187 272 0.14
300000 CELLNEX FINANCE CO SA0.75% 15/11/2026 EUR 287 406 251883 0.19
500000 CELLNEX FINANCE CO SA 1% 15/09/2027 EUR 464 290 406 795 0.30
400000 CELLNEX FINANCE CO SA 1.25% 15/01/2029 EUR 319133 309 140 0.23
500000 CELLNEX FINANCE CO SA 1.5% 08/06/2028 EUR 489 013 404 360 0.30
700000 CELLNEX FINANCE CO SA 2% 15/02/2033 EUR 635497 485 821 0.36
400000 CELLNEX FINANCE CO SA 2% 15/09/2032 EUR 372529 283 852 0.21
500000 CELLNEX FINANCE CO SA 2.25% 12/04/2026 EUR 472 201 455 605 0.34
100000 CELLNEX TELECOM SA 1% 20/04/2027 EUR 99 365 83173 0.06
600000 CELLNEX TELECOM SA 1.75% 23/10/2030 EUR 536 463 445722 0.33
400000 CELLNEX TELECOM SA 1.875% 26/06/2029 EUR 400 573 315088 0.23
300000 CELLNEX TELECOM SA 2.375% 16/01/2024 EUR 306 151 295974 0.22
200000 CELLNEX TELECOM SA 2.875% 18/04/2025 EUR 198 300 192 482 0.14
400000 CGG SA-REGS -7.75% 01/04/2027 EUR 377 867 348 628 0.26
400000 CHEMOURS CO 4% 15/05/2026 EUR 381000 346 996 0.26
507000 CHROME BIDCO SASU - REGS - 3.5% 31/05/2028 EUR 479 890 410427 0.30
378000 CHROME HOLDCO SASU - REGS - 5% 31/05/2029 EUR 341968 272984 0.20
291000 CITYCON OYJ FRN PERPETUAL (ISIN XS2079413527) EUR 249 494 179768 0.13
288000 CITYCON OYJ FRN PERPETUAL (ISIN XS2347397437) EUR 241898 147 133 0.11
432000 CMACGM SA-REGS -7.5% 15/01/2026 EUR 460 358 441409 0.33
600000 COMMERZBANKAG FRN 05/12/2030 EUR 641673 549 930 0.40
400000 COMMERZBANKAG FRN 06/12/2032 EUR 394 956 381836 0.28
400000 COMMERZBANKAG FRN 29/12/2031 EUR 372 869 313476 0.23
644 000 COMMERZBANK AG 4% 23/03/2026 EUR 708 162 611 806 045
450000 COMMERZBANK AG 4% 30/03/2027 EUR 440472 420701 0.31
141000 CONSTELLIUM SE - REGS - 3.125% 15/07/2029 EUR 111 472 104 506 0.08
354000 CONSTELLIUM SE - REGS - 4.25% 15/02/2026 EUR 357783 327 797 0.24
500000 CREDITO EMILIANO SPA FRN 25/10/2025 EUR 508 238 468 050 0.34
425000 CROWN EUROPEAN HOLDINGS SA - REGS - 2.625% 30/09/2024 EUR 443 302 409 165 0.30
339000 CROWN EUROPEAN HOLDINGS SA - REGS - 2.875% 01/02/2026 EUR 345175 311249 0.23
494000 CROWN EUROPEAN HOLDINGS SA - REGS - 3.375% 15/05/2025 EUR 508 169 473133 0.35
234000 DANAFINANCING LUXEMBOURG SARL - REGS - 3% 15/07/2029 EUR 208 641 186 063 0.14
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400000 DARLING GLOBAL FINANCE BV - REGS - 3.625% 15/05/2026 EUR 394 164 381248 0.28
200000 DERICHEBOURG SA- REGS - 2.25% 15/07/2028 EUR 166 281 167 646 0.12
1000000 DEUTSCHE BANKAG FRN 19/05/2031 EUR 1151059 963 280 0.72
1200000 DEUTSCHE BANKAG FRN 24/06/2032 EUR 1169 865 1050 876 0.78
791000 DEUTSCHE BANKAG 2.75% 17/02/2025 EUR 810 331 775 346 0.57
300000 DEUTSCHE BANKAG 4.5% 19/05/2026 EUR 310 596 291987 0.21
446000 DEUTSCHE LUFTHANSAAG 0.25% 06/09/2024 EUR 423 001 419 806 0.31
400000 DEUTSCHE LUFTHANSAAG 1.625% 16/11/2023 EUR 395 287 387 300 0.29
300000 DEUTSCHE LUFTHANSAAG 2% 14/07/2024 EUR 300 901 284 451 0.21
500000 DEUTSCHE LUFTHANSAAG 2.875% 11/02/2025 EUR 480 350 465 380 0.34
700000 DEUTSCHE LUFTHANSAAG 2.875% 16/05/2027 EUR 653 491 583 849 043
700000 DEUTSCHE LUFTHANSAAG 3% 29/05/2026 EUR 644 749 616 336 045
400000 DEUTSCHE LUFTHANSAAG 3.5% 14/07/2029 EUR 360 696 317796 0.23
700000 DEUTSCHE LUFTHANSAAG 3.75% 11/02/2028 EUR 681105 584 171 043
300000 DICASSETAG 2.25% 22/09/2026 EUR 295 121 172 332 0.13
300000 DIEBOLD NIXDORF DUTCH HOLDING BV - REGS - 9% 15/07/2025 EUR 284 666 227 895 0.17
184000 DOMETIC GROUP AB 2% 29/09/2028 EUR 172750 130 708 0.10
350000 DOMETIC GROUP AB 3% 08/05/2026 EUR 339 759 301998 0.22
150 000 DOVALUE SPA - REGS - 3.375% 31/07/2026 EUR 140 395 123 548 0.09
350000 EC FINANCE PLC - REGS - 3% 15/10/2026 EUR 317139 308 490 0.23
274000 EDREAMS ODIGEO SA - REGS - 5.5% 15/07/2027 EUR 259 118 216 342 0.16
440000 ELIOR GROUP SA3.75% 15/07/2026 EUR 404 204 312 356 0.23
400000 ELIS SA 1% 03/04/2025 EUR 368 393 371400 0.27
400000 ELIS SA 1.625% 03/04/2028 EUR 387 331 331788 0.24
200000 ELIS SA1.75% 11/04/2024 EUR 198 977 195 444 0.14
300000 ELIS SA2.875% 15/02/2026 EUR 290 359 286 044 0.21
200000 ELIS SA4.125% 24/05/2027 EUR 201438 192 684 0.14
300000 ENCORE CAPITAL GROUP INC - REGS - 4.875% 15/10/2025 EUR 289422 274779 0.20
358 000 EUROBANK SAFRN 05/05/2027 EUR 357 235 293 839 0.22
300000 EUROBANK SAFRN 09/03/2025 EUR 292 242 292 344 0.22
400000 EUROBANK SAFRN 14/03/2028 EUR 390 007 317372 0.23
300000 EUROFINS SCIENTIFIC SE FRN PERPETUAL EUR 265 296 255783 0.19
400000 EVONIK INDUSTRIES AG FRN 02/09/2081 EUR 378 343 301888 0.22
298000 FASTIGHETS AB BALDER FRN 02/06/2081 EUR 221085 176 109 0.13
800000 FAURECIA SA2.625% 15/06/2025 EUR 759 674 752 640 0.55
550000 FAURECIA SA 3.125% 15/06/2026 EUR 509 690 511319 0.38
600000 FAURECIA SE 2.375% 15/06/2027 EUR 503 648 491916 0.36
300000 FAURECIA SE 2.375% 15/06/2029 EUR 238 569 226 578 0.17
900 000 FAURECIA SE 2.75% 15/02/2027 EUR 776 117 770121 0.57
600 000 FAURECIA SE 3.75% 15/06/2028 EUR 531162 505 638 0.37
200000 FNAC DARTY SA 1.875% 30/05/2024 EUR 194 302 189 820 0.14
300000 FNAC DARTY SA2.625% 30/05/2026 EUR 290 963 272439 0.20
600000 GARFUNKELUX HOLDCO 3 SA- REGS - 6.75% 01/11/2025 EUR 586 028 430038 0.32
708 000 GETLINK SE 3.5% 30/10/2025 EUR 713169 675 382 0.50
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917000 GRIFOLS ESCROW ISSUER SA - REGS - 3.875% 15/10/2028 EUR 879 160 698 791 0.51
690000 GRIFOLS SA - REGS - 1.625% 15/02/2025 EUR 643 555 628 866 0.46
546 000 GRIFOLS SA - REGS - 2.25% 15/11/2027 EUR 540 097 448 970 0.33
753000 GRIFOLS SA- REGS - 3.2% 01/05/2025 EUR 739978 668 882 0.49
332000 HANESBRANDS FINANCE LUXEMBOURG SCA - REGS - 3.5% 15/06/2024 EUR 340 648 309 275 0.23
250000 HAPAG-LLOYD AG - REGS - 2.5% 15/04/2028 EUR 255 251 213880 0.16
300000 HUHTAMAKI OYJ 4.25% 09/06/2027 EUR 293 482 288 588 0.21
500 000 IBERCAJABANCO SAFRN 15/06/2025 EUR 495075 488 390 0.36
400000 IBERCAJABANCO SAFRN 23/07/2030 EUR 391801 326 484 0.24
494000 ICCREABANCA SPAFRN 17/01/2027 EUR 456 220 434 804 0.32
231000 ICCREABANCA SPAFRN 18/01/2032 EUR 209 648 185994 0.14
250000 ICCREA BANCA SPAFRN 20/09/2027 EUR 244 298 242915 0.18
180 000 ICCREABANCA SPAFRN 20/10/2025 EUR 184 360 169 528 0.12
304 000 ICCREA BANCA SPAFRN 28/11/2029 EUR 303 780 270 283 0.20
300000 ILLIMITY BANK SPA 3.375% 11/12/2023 EUR 299 300 297 117 0.22
400000 IMMOBILIARE GRANDE DISTRIBUZIONE SIIQ SPA 2.125% 28/11/2024 EUR 389 348 358 308 0.26
600 000 INFINEON TECHNOLOGIES AG FRN PERPETUAL (ISIN XS2056730323) EUR 565 529 552180 0.41
400000 INFINEON TECHNOLOGIES AG FRN PERPETUAL (ISIN XS2056730679) EUR 401 540 344 236 0.25
501000 INFRASTRUTTURE WIRELESS ITALIANE SPA 1.625% 21/10/2028 EUR 472 481 406 617 0.30
407000 INFRASTRUTTURE WIRELESS ITALIANE SPA 1.75% 19/04/2031 EUR 360 510 301420 0.22
800000 INFRASTRUTTURE WIRELESS ITALIANE SPA 1.875% 08/07/2026 EUR 821476 711400 0.52
293000 INTERNATIONAL PERSONAL FINANCE PLC 9.75% 12/11/2025 EUR 272 872 226 592 0.17
400000 INTESA SANPAOLO SPA FRN 04/03/2029 EUR 449 744 400 248 0.29
200000 INTESA SANPAOLO SPAFRN 12/07/2029 EUR 204 594 195 650 0.14
360000 INTESA SANPAOLO SPA 2.855% 23/04/2025 EUR 369 287 348 116 0.26
380000 INTESA SANPAOLO SPA 2.925% 14/10/2030 EUR 366 520 290 829 0.21
690 000 INTESA SANPAOLO SPA 3.928% 15/09/2026 EUR 735877 664 691 0.49
400000 INTESA SANPAOLO VITA SPA FRN PERPETUAL EUR 427379 383228 0.28
550 000 INTESA SANPAOLO VITA SPA 2.375% 22/12/2030 EUR 549 067 381590 0.28
657 000 INTRUMAB - REGS - 3% 15/09/2027 EUR 587 704 499018 0.37
483000 INTRUMAB - REGS - 3.125% 15/07/2024 EUR 482 787 459 389 0.34
580000 INTRUMAB - REGS - 3.5% 15/07/2026 EUR 587 929 472 949 0.35
642000 INTRUMAB - REGS - 4.875% 15/08/2025 EUR 632 866 579 392 043
370000 IQVIAINC - REGS - 1.75% 15/03/2026 EUR 368 635 338 668 0.25
550000 IQVIAINC - REGS - 2.25% 15/01/2028 EUR 531158 476 146 0.35
690000 IQVIAINC - REGS - 2.25% 15/03/2029 EUR 597 447 559 162 0.41
500000 IQVIAINC - REGS - 2.875% 15/06/2028 EUR 476 423 440 450 0.32
300000 JAMES HARDIE INTERNATIONAL FINANCE DAC - REGS - 3.625% 01/10/2026 EUR 302 154 272 466 0.20
400000 KONINKLIJKE KPN NV FRN PERPETUAL (ISIN XS2069101868) EUR 384 328 364 624 0.27
350000 KONINKLIJKE KPN NV FRN PERPETUAL (ISIN XS2486270858) EUR 343 386 347 886 0.26
200000 K+SAG 3.25% 18/07/2024 EUR 197 046 195 222 0.14
429000 LEVISTRAUSS & CO 3.375% 15/03/2027 EUR 439 854 391119 0.29
300000 LOXAM SAS - REGS - 2.875% 15/04/2026 EUR 288 606 258 963 0.19
300000 LOXAM SAS - REGS - 4.25% 15/04/2024 EUR 297 825 294 027 0.22
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)
Bonds (continued)
300000 LOXAM SAS - REGS - 4.5% 15/02/2027 EUR 297 687 266 004 0.20
163000 LOXAM SAS 3.25% 14/01/2025 EUR 151078 150 229 0.11
387000 LOXAM SAS 3.75% 15/07/2026 EUR 368 980 336 837 0.25
303000 MOTION BONDCO DAC - REGS - 4.5% 15/11/2027 EUR 293 374 242 885 0.18
422000 MOTION FINCO SARL 7% 15/05/2025 EUR 425750 413733 0.30
400000 MYTILINEOS FINANCIAL PARTNERS SA 2.5% 01/12/2024 EUR 380 820 382 540 0.28
400000 MYTILINEOS SA2.25% 30/10/2026 EUR 351180 352 312 0.26
405000 NATIONAL BANK OF GREECE SA FRN 08/10/2026 EUR 383 862 350 730 0.26
409000 NATIONAL BANK OF GREECE SAFRN 18/07/2029 EUR 434 066 401188 0.30
216 000 NEINOR HOMES SA - REGS - 4.5% 15/10/2026 EUR 195 881 181513 0.13
722000 NEXI SPA 1.625% 30/04/2026 EUR 690 031 643 988 047
435000 NEXI SPA1.75% 31/10/2024 EUR 425053 423 803 0.31
850000 NEXI SPA2.125% 30/04/2029 EUR 821896 678 113 0.50
563000 NGG FINANCE PLC FRN 05/09/2082 EUR 548 965 450 659 0.33
222000 NGG FINANCE PLC FRN 05/12/2079 EUR 209 234 201458 0.15
350000 NHHOTEL GROUP SA - REGS - 4% 02/07/2026 EUR 332398 307 318 0.23
447000 NOKIAOYJ 2% 11/03/2026 EUR 457 767 413 985 0.30
600 000 NOKIAQYJ 2% 15/03/2024 EUR 598 819 588 738 0.43
530000 NOKIAQYJ 2.375% 15/05/2025 EUR 537 348 510 925 0.38
350000 NOKIAQYJ 3.125% 15/05/2028 EUR 372 286 319 452 0.24
553000 NOMAD FOODS BONDCO PLC - REGS - 2.5% 24/06/2028 EUR 462 684 442 251 0.33
440000 NOVELIS SHEET INGOT GMBH - REGS - 3.375% 15/04/2029 EUR 394 306 359 212 0.26
350000 Ol EUROPEAN GROUP BV - REGS - 2.875% 15/02/2025 EUR 315123 329 217 0.24
550000 Ol EUROPEAN GROUP BV - REGS - 3.125% 15/11/2024 EUR 512303 527 967 0.39
399000 ONTEX GROUP NV 3.5% 15/07/2026 EUR 378712 308718 0.23
1040000 ORGANON & CO/ORGANON FOREIGN DEBT CO-ISSUER BV - REGS - EUR 984 212 876 834 0.65
2.875% 30/04/2028

400000 PARTS EUROPE SA - REGS - 6.5% 16/07/2025 EUR 403172 399176 0.29
316 000 PEACH PROPERTY FINANCE GMBH - REGS - 4.375% 15/11/2025 EUR 252182 228 256 0.17
200000 PERMANENT TSB GROUP HOLDINGS PLC FRN 30/06/2025 EUR 199 992 192 288 0.14
422000 PIRAEUS BANK SAFRN 03/11/2027 EUR 377 363 336 406 0.25
362000 PIRAEUS FINANCIAL HOLDINGS SA FRN 19/02/2030 EUR 295523 294 625 0.22
352000 PIRAEUS FINANCIAL HOLDINGS SA FRN 26/06/2029 EUR 375124 338 441 0.25
571000 QUATRIM SASU - REGS - 5.875% 15/01/2024 EUR 570611 554 510 0.41
400000 QUINTILES IMS - REGS - 2.875% 15/09/2025 EUR 386 372 383 380 0.28
780000 RAKUTEN GROUP INC - REGS - FRN PERPETUAL EUR 677 578 495 339 0.36
500000 RCIBANQUE SAFRN 18/02/2030 EUR 468 051 434725 0.32
600000 RENAULT SA 1% 18/04/2024 EUR 587 015 569 946 0.42
509 000 RENAULT SA 1% 28/11/2025 EUR 477 354 466 967 0.34
400000 RENAULT SA 1.125% 04/10/2027 EUR 329101 317108 0.23
700000 RENAULT SA 1.25% 24/06/2025 EUR 670703 635516 047
500000 RENAULT SA 2% 28/09/2026 EUR 452 828 424100 0.31
800000 RENAULT SA2.375% 25/05/2026 EUR 798 592 710 080 0.52
500000 RENAULT SA2.5% 01/04/2028 EUR 391844 418910 0.31
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300000 RENAULT SA2.5% 02/06/2027 EUR 280 561 254 298 0.19
331000 REXEL SA2.125% 15/06/2028 EUR 333488 272976 0.20
518000 REXEL SA 2.125% 15/12/2028 EUR 515432 420435 0.31
383000 SAIPEM FINANCE INTERNATIONAL BV 2.625% 07/01/2025 EUR 367 957 358 722 0.26
286 000 SAIPEM FINANCE INTERNATIONAL BV 3.125% 31/03/2028 EUR 226 802 221015 0.16
400000 SAIPEM FINANCE INTERNATIONAL BV 3.375% 15/07/2026 EUR 393 447 344 988 0.25
376 000 SAMHALLSBYGGNADSBOLAGET | NORDEN AB FRN PERPETUAL (ISIN EUR 381538 13311 0.08

X§2010028186)
200000 SAMHALLSBYGGNADSBOLAGET | NORDEN AB FRN PERPETUAL (ISIN EUR 141 005 69 332 0.05

XS2010032618)
431000 SAMHALLSBYGGNADSBOLAGET | NORDEN AB FRN PERPETUAL (ISIN EUR 428799 146 191 0.11

X8§2272358024)
300000 SAMSONITE FINCO SARL - REGS - 3.5% 15/05/2026 EUR 274 543 267 162 0.20
238000 SARENS FINANCE CO NV 5.75% 21/02/2027 EUR 175918 176 460 0.13
532595 SELECTA GROUP BV 8% 01/04/2026 EUR 522 385 438 528 0.32
400000 SES SAFRN PERPETUAL (ISIN XS1405765659) EUR 425783 391532 0.29
483000 SES SAFRN PERPETUAL (ISIN XS2010028343) EUR 492 506 367 288 0.27
422000 SIG COMBIBLOC PURCHASECO SARL - REGS - 2.125% 18/06/2025 EUR 422785 392 287 0.29
261000 SIG PLC 5.25% 30/11/2026 EUR 230181 219718 0.16
570000 SOFTBANK GROUP CORP 2.125% 06/07/2024 EUR 530 696 532 808 0.39
550000 SOFTBANK GROUP CORP 2.875% 06/01/2027 EUR 464 989 443751 0.33
600000 SOFTBANK GROUP CORP 3.125% 19/09/2025 EUR 579 030 530 796 0.39
500000 SOFTBANK GROUP CORP 3.375% 06/07/2029 EUR 436 545 368 220 0.27
414000 SOFTBANK GROUP CORP 3.875% 06/07/2032 EUR 364 888 283975 0.21
500000 SOFTBANK GROUP CORP 4% 19/09/2029 EUR 389 120 377745 0.28
520000 SOFTBANK GROUP CORP 4.75% 30/07/2025 EUR 509 940 479 944 0.35
916 000 SOFTBANK GROUP CORP 5% 15/04/2028 EUR 1017 418 751431 0.55
650 000 SOLVAY FINANCE SACA FRN PERPETUAL (ISIN XS0992293901) EUR 711702 642 857 0.47
100000 SOLVAY FINANCE SACA FRN PERPETUAL (ISIN XS1323897725) EUR 99 774 99 334 0.07
200000 SOLVAY SAFRN PERPETUAL (ISIN BE6309987400) EUR 195 157 192 288 0.14
500000 SOLVAY SAFRN PERPETUAL (ISIN BE6324000858) EUR 468 300 420 315 0.31
300000 SPECTRUM BRANDS INC - REGS - 4% 01/10/2026 EUR 294 266 253 227 0.19
400000 SPIE SA2.625% 18/06/2026 EUR 382 240 371436 0.27
500000 SPIE SA 3.125% 22/03/2024 EUR 516 056 495 440 0.36
240000 STENAINTERNATIONAL SA - REGS - 3.75% 01/02/2025 EUR 228 549 217970 0.16
400000 SYNTHOMER PLC - REGS - 3.875% 01/07/2025 EUR 409 226 331812 0.24
480000 TELE COLUMBUS AG - REGS - 3.875% 02/05/2025 EUR 424 815 339120 0.25
376 000 TELECOM ITALIA FINANCE SA 7.75% 24/01/2033 EUR 436 940 372232 0.27
280000 TELECOM ITALIA SPA 3.625% 19/01/2024 EUR 292197 271978 0.20
430000 TELECOM ITALIA SPA/MILANO 1.625% 18/01/2029 EUR 359 357 310176 0.23
550000 TELECOM ITALIA SPA/MILANO 2.375% 12/10/2027 EUR 548 002 445000 0.33
539000 TELECOM ITALIA SPA/MILANO 2.75% 15/04/2025 EUR 543139 493 147 0.36
400000 TELECOM ITALIA SPA/MILANO 2.875% 28/01/2026 EUR 369 318 353 388 0.26
501000 TELECOM ITALIA SPA/MILANO 3% 30/09/2025 EUR 499 480 453 280 0.33
500000 TELECOM ITALIA SPA/MILANO 3.625% 25/05/2026 EUR 517 536 445750 0.33
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650 000 TELECOM ITALIA SPA/MILANO 4% 11/04/2024 EUR 670 358 632 021 047
300000 TELECOM ITALIA SPA/MILANO 5.25% 17/03/2055 EUR 304 305 207 720 0.15
700000 TELEFONICA EUROPE BV FRN PERPETUAL (ISIN XS1050461034) EUR 744 017 697 669 0.51
600 000 TELEFONICA EUROPE BV FRN PERPETUAL (ISIN XS1795406575) EUR 606 509 579474 0.43
700000 TELEFONICA EUROPE BV FRN PERPETUAL (ISIN XS1795406658) EUR 702 131 629 069 0.46
900 000 TELEFONICA EUROPE BV FRN PERPETUAL (ISIN XS1933828433) EUR 966 438 861273 0.63
300000 TELEFONICA EUROPE BV FRN PERPETUAL (ISIN XS2056371334) EUR 244 822 248 130 0.18
300000 TELEFONICA EUROPE BV FRN PERPETUAL (ISIN XS2109819859) EUR 264 670 249 384 0.18
600000 TELEFONICA EUROPE BV FRN PERPETUAL (ISIN XS2293060658) EUR 477 320 445776 0.33
500000 TELEFONICA EUROPE BV FRN PERPETUAL (ISIN XS2410367747) EUR 480 507 397 505 0.29
400000 TELENET FINANCE LUXEMBOURG NOTES SARL - REGS - 3.5% 01/03/2028 EUR 351324 346 176 0.25
739000 TERNA-RETE ELETTRICA NAZIONALE FRN PERPETUAL EUR 672744 588 118 043
393000 TIAUTOMOTIVE FINANCE PLC - REGS - 3.75% 15/04/2029 EUR 348 699 283094 0.21
127000  TITAN GLOBAL FINANCE PLC 2.375% 16/11/2024 EUR 119 281 120 047 0.09
506 000 TRIVIUM PACKAGING FINANCE BV - REGS - 3.75% 15/08/2026 EUR 481268 454 287 0.33
310000 UGIINTERNATIONAL LLC - REGS - 2.5% 01/12/2029 EUR 247 609 228 916 0.17
100000 UNICAJABANCO SAFRN 13/11/2029 EUR 90 145 86 414 0.06
300000 UNICAJABANCO SAFRN 19/07/2032 EUR 268 807 218 598 0.16
900 000  UNICREDIT SPA FRN 15/01/2032 EUR 863 466 734 697 0.54
680 000 UNICREDIT SPA FRN 20/02/2029 EUR 718 379 662 918 0.49
1112000 UNICREDIT SPA FRN 23/09/2029 EUR 1099 199 991670 0.74
810000 UNIPOL GRUPPO FINANZIARIO SPA 3% 18/03/2025 EUR 852 576 783 829 0.58
721000 UNIPOL GRUPPO SPA 3.25% 23/09/2030 EUR 730 855 622 735 0.46
400000 UNIPOL GRUPPO SPA 3.5% 29/11/2027 EUR 408 580 382 348 0.28
300000 UNIPOLSAIASSICURAZIONI SPAFRN PERPETUAL EUR 339191 242 997 0.18
361000 UNIPOLSAIASSICURAZIONI SPA 3.875% 01/03/2028 EUR 346 134 324120 0.24
515000 UNIPOLSAI SPAFRN PERPETUAL EUR 549183 503 443 0.37
400000 VALEO SA1.625% 18/03/2026 EUR 405 955 361192 0.27
500000 VALEO 1% 03/08/2028 EUR 470 686 379 665 0.28
500000 VALEO 1.5% 18/06/2025 EUR 509 462 460510 0.34
600 000 VALEO 3.25% 22/01/2024 EUR 645729 593 352 0.44
704000 VALLOUREC SA- REGS - 8.5% 30/06/2026 EUR 725243 672 588 0.50
600000 VEOLIAENVIRONNEMENT SA FRN PERPETUAL (ISIN FR00140007K5) EUR 550 295 524 856 0.39
900 000 VEOLIAENVIRONNEMENT SA FRN PERPETUAL (ISIN FR00140007L3) EUR 761234 697 086 0.51
300000 VEOLIAENVIRONNEMENT SA FRN PERPETUAL (ISIN FR00140061X6) EUR 245408 235029 0.17
1476 000 VODAFONE GROUP PLC FRN 03/01/2079 EUR 1529 780 1430201 1.06
382000 VODAFONE GROUP PLC FRN 03/10/2078 EUR 346 411 338773 0.25
809 000 VODAFONE GROUP PLC FRN 27/08/2080 (ISIN XS2225157424) EUR 797 707 708 271 0.52
754 000 VODAFONE GROUP PLC FRN 27/08/2080 (ISIN XS2225204010) EUR 726 734 584 350 0.43
14000 VOLVO CARAB 2% 24/01/2025 EUR 14 562 13 240 0.01
500000 VOLVO CAR AB 2.125% 02/04/2024 EUR 519 889 484 915 0.36
368 000 VOLVO CARAB 2.5% 07/10/2027 EUR 346 305 318 136 0.23
522000 VOLVO CARAB 4.25% 31/05/2028 EUR 515433 475573 0.35
500000 VZ SECURED FINANCING BV - REGS - 3.5% 15/01/2032 EUR 444110 384 875 0.28
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588 000 VZVENDOR FINANCING II BV - REGS - 2.875% 15/01/2029 EUR 497 987 433 562 0.32
277000 WEBUILD SPA 1.75% 26/10/2024 EUR 266 991 233422 0.17
334000 WEBUILD SPA 3.875% 28/07/2026 EUR 312 895 242 568 0.18
600 000 WEBUILD SPA 5.875% 15/12/2025 EUR 569 477 498 528 0.37
400000 WIENERBERGER AG 2.75% 04/06/2025 EUR 404 717 374412 0.28
500000 WINTERSHALL DEA FINANCE 2 BV FRN PERPETUAL (ISIN XS2286041517) EUR 448 548 393275 0.29
700000 WINTERSHALL DEA FINANCE 2 BV FRN PERPETUAL (ISIN XS2286041947) EUR 662 532 517132 0.38
100000 WMG ACQUISITION CORP - REGS - 2.75% 15/07/2028 EUR 83 035 84 885 0.06
400000 WMG ACQUISITION CORP 2.25% 15/08/2031 EUR 285 255 295524 0.22
650 000 ZIGGO BOND CO BV - REGS - 3.375% 28/02/2030 EUR 594 403 479 258 0.35
383000 ZIGGO BV - REGS - 2.875% 15/01/2030 EUR 336 836 299 579 0.22
Total Bonds 149 711 132 132918 015 97.87
Total Transferable securities and money market instruments admitted to an official exchange listing or

dealt in on another regulated market 149 711 132 132 918 015 97.87
Total Investments 149 711 132 132 918 015 97.87
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Economic and Geographical Classification of Investments

Economic classification

%

Banks 22.41
Investment Banking and Brokerage Services 16.52
Telecommunications Service Providers 11.04
Automobiles and Parts 747
Industrial Transportation 4.95
General Industrials 3.7
Software and Computer Services 3.69
Industrial Support Services 3.22
Pharmaceuticals and Biotechnology 299
Non-life Insurance 2.1
Telecommunications Equipment 1.91
Real Estate Investment and Services 1.86
Construction and Materials 1.66
Health Care Providers 1.62
Technology Hardware and Equipment 1.60
Travel and Leisure 1.53
Consumer Services 1.39
Chemicals 1.32
Industrial Metals and Mining 1.08
Gas, Water and Multi-utilities 1.07
Personal Care, Drug and Grocery Stores 0.68
Electronic and Electrical Equipment 0.51
Leisure Goods 0.51
Real Estate Investment Trusts 0.50
Personal Goods 0.48
Retailers 0.48
Electricity 0.43
Medical Equipment and Services 0.35
Media 0.32
Qil, Gas and Coal 0.26
Finance and Credit Services 0.20

97.87

Geographical classification

%

Italy 20.21
France 18.75
Spain 9.93
Germany 9.28
Netherlands 9.10
United States of America 6.11
United Kingdom 4.68
Luxembourg 3.92
Sweden 3.43
Japan 3.14
Greece 2.61
Finland 1.80
Ireland 1.65
Belgium 0.81
Portugal 0.70
Austria 0.68
Norway 0.57
Jersey 0.37
Cyprus 0.13

97.87
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value/ Quotation Cost Market value % of
Quantity  Description Currency USD USD net assets
Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market
Bonds
66 000 ADT SECURITY CORP 4.125% 01/08/2029 usDb 54 961 56 650 0.21
44000 AIR CANADA - 144A - 3.875% 15/08/2026 usD 38 886 39000 0.14
3785 AMC ENTERTAINMENT HOLDINGS INC - 144A - FRN 15/06/2026 usD 2532 2015 0.01
60000 AMC ENTERTAINMENT HOLDINGS INC 7.5% 15/02/2029 usD 55743 41322 0.15
8000 APX GROUP INC - 144A - 5.75% 15/07/2029 usD 6277 6323 0.02
30000 AVANTOR FUNDING INC 4.625% 15/07/2028 usD 28 437 27140 0.10
50000 AVIS BUDGET CAR RENTAL LLC /AVIS BUDGET FINANCE INC 5.375% usD 44 675 43 547 0.16
01/03/2029
154 000 BATH & BODY WORKS INC 7.5% 15/06/2029 usDb 143 829 146 236 0.53
50000 BAUSCH HEALTH COS INC - 144A - 5.75% 15/08/2027 usDb 40 691 31949 0.12
32000 BERRY GLOBAL INC - 144A - 4.5% 15/02/2026 usD 30 151 30059 0.11
50000 B&G FOODS INC 5.25% 01/04/2025 usD 43712 45508 0.17
50000 BUILDERS FIRSTSOURCE INC - 144A - 4.25% 01/02/2032 usD 39370 40 056 0.15
47000 BUILDERS FIRSTSOURCE INC - 144A - 5% 01/03/2030 usD 40 380 40 427 0.15
100000 CENTENE CORP 2.45% 15/07/2028 usD 85722 82337 0.30
50000 CENTENE CORP 4.625% 15/12/2029 usD 47 611 45271 0.17
91000 CHEMOURS CO 5.75% 15/11/2028 usD 77120 77431 0.29
15000 CINEMARK USAINC - 144A - 5.25% 15/07/2028 usb 12 563 11538 0.04
30000 CLARIVATE SCIENCE HOLDINGS CORP 3.875% 01/07/2028 usD 25108 26 005 0.10
25000 CLEARWAY ENERGY OPERATING LLC - 144A - 3.75% 15/02/2031 usD 22469 20 847 0.08
36000 CLEVELAND-CLIFFS INC 4.625% 01/03/2029 usD 30633 31036 0.11
55000 CLEVELAND-CLIFFS INC 5.875% 01/06/2027 usD 50 503 51217 0.19
50000 COMMSCOPE TECHNOLOGIES FINANCE LLC - 144A - 6% 15/06/2025 usD 46 031 47131 0.17
7000 COOPER-STANDARD AUTOMOTIVE INC - 144A - 5.625% 15/11/2026 usD 3203 2762 0.01
5000 CRESTWOOD MIDSTREAM PARTNERS LP / CRESTWOOD MIDSTREAM usD 4638 4705 0.02
FINANCE CORP 6% 01/02/2029
16000 CROWN CORK & SEAL CO INC 7.375% 15/12/2026 usDb 16 581 16 321 0.06
50000 DT MIDSTREAM INC - 144A - 4.125% 15/06/2029 usDb 43384 43280 0.16
30000 ELANCO ANIMAL HEALTH INC FRN 28/08/2028 usD 26 980 27088 0.10
20000 ELASTIC NV 4.125% 15/07/2029 usD 16 176 16735 0.06
50000 EQM MIDSTREAM PARTNERS LP 4% 01/08/2024 usD 48 532 47 375 0.18
75000 EQM MIDSTREAM PARTNERS LP 4.75% 15/01/2031 usD 60 638 62726 0.23
50000 FMG RESOURCES AUGUST 2006 PTY LTD - 144A - 5.125% 15/05/2024 usD 50 202 49078 0.18
48000 FRONTIER COMMUNICATIONS HOLDINGS LLC 6% 15/01/2030 usD 38 636 37 560 0.14
49000 GARTNER INC - 144A - 4.5% 01/07/2028 usD 44 936 45 486 0.17
48000 GRAY ESCROW II'INC - 144A - 5.375% 15/11/2031 usD 38610 38619 0.14
50000 HANESBRANDS INC - 144A - 4.625% 15/05/2024 usD 49 250 48 688 0.18
50000 HAT HOLDINGS I LLC / HAT HOLDINGS Il LLC - 144A - 3.375% 15/06/2026 usD 44 475 40823 0.15
10000 HC2 HOLDINGS INC 8.5% 01/02/2026 usb 7525 7450 0.03
50000 HERC HOLDINGS INC - 144A - 5.5% 15/07/2027 usD 45719 47 369 0.18
56 000 HERTZ CORP - 144A - 5% 01/12/2029 usD 41424 44612 0.17
50000 HILTON DOMESTIC OPERATING CO INC - 144A - 3.625% 15/02/2032 usD 40 635 39 861 0.15
50000 HOWARD HUGHES CORP 4.125% 01/02/2029 usD 39109 39652 0.15
100000 HOWMET AEROSPACE INC 3% 15/01/2029 usD 84 257 83 348 0.31
25000 IHEARTCOMMUNICATIONS INC 4.75% 15/01/2028 usD 21031 21838 0.08
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Bonds (continued)

50000 IRON MOUNTAIN INC - 144A - 4.5% 15/02/2031 usD 44 864 40 825 0.15
15000 IRON MOUNTAIN INC - 144A - 4.875% 15/09/2027 usD 14 069 13 856 0.05
100 000  IRON MOUNTAIN INC - 144A - 5% 15/07/2028 usD 90 350 89 506 0.33
50000 IRON MOUNTAIN INC - 144A - 5.25% 15/07/2030 usb 44371 43415 0.16
19000 ISTARINC 5.5% 15/02/2026 usb 19224 18 989 0.07
44000 ITTHOLDINGS LLC 6.5% 01/08/2029 usb 34 484 35452 0.13
50000 KENNEDY-WILSON INC 5% 01/03/2031 usb 40799 39195 0.15
15000 KORN FERRY 4.625% 15/12/2027 usb 13 835 13 655 0.05
50000 LEVEL 3 FINANCING INC - 144A - 3.75% 15/07/2029 usD 40310 38177 0.14
50000 LEVEL 3 FINANCING INC - 144A - 4.25% 01/07/2028 usD 41500 41278 0.15
159000 LUMEN TECHNOLOGIES INC 7.6% 15/09/2039 usD 107 103 109 871 0.41
25000 MATTEL INC - 144A - 5.875% 15/12/2027 usD 24 625 24 321 0.09
2000 MINERAL RESOURCES LTD - 144A - 8.5% 01/05/2030 usD 1977 1985 0.01
50000 NCR CORP - 144A - 6.125% 01/09/2029 usD 48 750 47976 0.18
4000 NIELSEN FINANCE LLC / NIELSEN FINANCE CO 5.875% 01/10/2030 usD 4001 4025 0.01
50000 NOVELIS CORP - 144A - 4.75% 30/01/2030 usb 46 546 42573 0.16
130000 ONEMAIN FINANCE CORP 6.625% 15/01/2028 usb 121261 118 407 0.44
164000 ONEMAIN FINANCE CORP 6.875% 15/03/2025 usb 154 790 1569 233 0.58
57000 OPEN TEXT HOLDINGS INC - 144A - 4.125% 01/12/2031 usb 42975 43110 0.16
41000 OWENS & MINOR INC - 144A - 6.625% 01/04/2030 usb 36793 34 262 0.13
49000 OWENS-BROCKWAY GLASS CONTAINER INC - 144A - 6.625% 13/05/2027 usb 45434 47152 0.17
3000 OWENS-BROCKWAY GLASS CONTAINER INC 6.375% 15/08/2025 usb 2832 2851 0.01
120000 PRIME SECURITY SERVICES BORROWER LLC / PRIME FINANCE INC - 144A usD 117 914 119 322 0.44
- 5.25% 15/04/2024
50000 PRIME SECURITY SERVICES BORROWER LLC / PRIME FINANCE INC - 144A usb 48 754 48 961 0.18
- 5.75% 15/04/2026
100000 SEAGATE HDD CAYMAN 4.875% 01/03/2024 usD 97 398 98 126 0.36
77000 SEALEDAIR CORP - 144A - 4% 01/12/2027 usD 72 861 69 154 0.26
100000 SENSATATECHNOLOGIES INC - 144A - 4.375% 15/02/2030 usb 93 888 86 194 0.32
25000 SERVICE CORP INTERNATIONAL/US 4% 15/05/2031 usb 22126 20832 0.08
50000 SIRIUS XM RADIO INC - 144A - 3.875% 01/09/2031 usb 40313 40 020 0.15
80000 SIRIUS XM RADIO INC - 144A - 4% 15/07/2028 usb 71653 69 127 0.26
50000 SPECTRUM BRANDS INC - 144A - 5% 01/10/2029 usb 39933 40 929 0.15
25000 SUBURBAN PROPANE PARTNERS LP/SUBURBAN ENERGY FINANCE CORP usb 23085 21040 0.08
5% 01/06/2031
60000 SYMANTEC CORP - 144A - 5% 15/04/2025 usb 57 415 58 387 0.22
100000 TELECOM ITALIA CAPITAL SA7.2% 18/07/2036 usb 80239 78 537 0.29
50000 TENET HEALTHCARE CORP - 144A - 4.375% 15/01/2030 usb 45579 42 085 0.16
150000 TENET HEALTHCARE CORP - 144A - 6.25% 01/02/2027 usb 151 262 144 259 0.52
50000 TENET HEALTHCARE CORP 6.875% 15/11/2031 usb 46 181 42593 0.16
16 000 TRIUMPH GROUP INC - 144A - 6.25% 15/09/2024 usD 14 960 14 879 0.06
20000 TRONOXINC - 144A - 4.625% 15/03/2029 usD 16 802 15 536 0.06
50000 UBER TECHNOLOGIES INC 4.5% 15/08/2029 usD 45 801 42913 0.16
150000 UNITED RENTALS NORTH AMERICA INC 5.25% 15/01/2030 usD 145 942 139 330 0.51
10000  UNITED STATES CELLULAR CORP 6.7% 15/12/2033 usD 9550 9532 0.04
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Lyxor Index Fund - Lyxor Global High Yield Sustainable Exposure UCITS ETF

Schedule of Investments (continued)

Nominal .
value/ Quotation Cost Market value % of
Quantity  Description Currency USD USD net assets

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

Bonds (continued)

20000 UNIVISION COMMUNICATIONS INC - 144A - 5.125% 15/02/2025 usD 19625 19 347 0.07
50000 US FOODS INC - 144A - 4.625% 01/06/2030 usD 45 881 43 482 0.16
5000 VODAFONE GROUP PLC FRN 04/06/2081 (ISIN US92857WBX74) usD 3365 3423 0.01
Total Bonds 4064 765 3986 543 14.75

Supranationals, Governments and Local Public Authorities, Debt Instruments

55000 CANADA GOVERNMENT INTERNATIONAL BOND 2% 15/11/2022 usD 54 959 54 954 0.20
536900 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/2024 usD 678 861 670 880 248
50000 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/2028 usD 73118 70942 0.26
(ISIN US912810PV44)
134000 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/2028 usDb 155 809 151 568 0.56
(ISIN US9128283R96)

141000 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/2030 usD 152 016 145 431 0.54
87000 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/2031 usD 88 545 87720 0.32
3941100 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/02/2052 usD 2931942 2697 110 9.98
88000 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/07/2027 usD 104 440 100 702 0.37
121000 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/07/2028 usDb 140617 136 012 0.50
69000 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/07/2029 usD 73553 72978 0.27
87000 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/07/2030 usD 90 670 89 756 0.33
1108000 UNITED STATES TREASURY NOTE/BOND 0.625% 15/05/2030 usD 893 645 861 383 3.19
5173100 UNITED STATES TREASURY NOTE/BOND 0.625% 15/08/2030 usD 4046 847 3997 836 14.81
1000 UNITED STATES TREASURY NOTE/BOND 1.125% 15/05/2040 usD 576 598 0.00
4605700 UNITED STATES TREASURY NOTE/BOND 1.25% 15/08/2031 usD 3662 156 3664 770 13.56
525000 UNITED STATES TREASURY NOTE/BOND 1.375% 15/11/2031 usD 426 561 419 303 1.55
261300 UNITED STATES TREASURY NOTE/BOND 1.625% 15/05/2031 usD 217150 216124 0.80
1258900 UNITED STATES TREASURY NOTE/BOND 1.75% 15/02/2032 usb 1046 116 1047 838 3.88
8331300 UNITED STATES TREASURY NOTE/BOND 2.375% 15/05/2051 usD 7241721 5772028 21.37
2717900 UNITED STATES TREASURY NOTE/BOND 2.375% 15/11/2049 usDb 2296 842 1901 044 7.04
1336200 UNITED STATES TREASURY NOTE/BOND 2.875% 15/05/2043 usD 1231601 1048 291 3.88
Total Supranationals, Governments and Local Public Authorities, Debt Instruments 25607 745 23 207 268 85.89

Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 29 672 510 27 193 811 100.64
Total Investments 29 672 510 27 193 811 100.64

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



Lyxor Index Fund
OcToBER 31, 2022

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

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Governments 85.89 United States of America 99.26
Investment Banking and Brokerage Services 257 Canada 0.47
Health Care Providers 1.32 Cayman Islands 0.36
Telecommunications Service Providers 1.29 Luxembourg 0.29
Finance and Credit Services 1.03 Australia 0.19
Oil, Gas and Coal 0.71 Netherlands 0.06
Real Estate Investment Trusts 0.69 United Kingdom 0.01
Retailers ‘ 0.54 100.64
Technology Hardware and Equipment 0.54
Travel and Leisure 0.51
Construction and Materials 0.48
General Industrials 0.38
Media 0.37
Aerospace and Defense 0.36
Food Producers 0.33
Industrial Transportation 0.33
Electronic and Electrical Equipment 0.32
Industrial Metals and Mining 0.31
Chemicals 0.29
Real Estate Investment and Services 0.29
Software and Computer Services 0.28
Telecommunications Equipment 0.26
Consumer Services 0.24
Electricity 0.24
Leisure Goods 0.24
Industrial Support Services 0.22
Pharmaceuticals and Biotechnology 0.22
Personal Goods 0.18
Medical Equipment and Services 0.13
Mortgage Real Estate Investment Trusts 0.07
Automobiles and Parts 0.01
100.64
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Lyxor Index Fund - Lyxor Stoxx Europe Select Dividend 30 UCITS ETF

Schedule of Investments

Nominal .
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

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

Shares
14528 ADOBE INC usD 5927 250 4681710 3.23
25879 ADVANCED MICRO DEVICES INC usD 2168 810 1572614 1.08
14600 ALFEN BEHEER BV EUR 1423167 1570230 1.08
27671 AMAZON.COM INC usD 3584 221 2868 030 1.98
47 844  ANHEUSER-BUSCH INBEV SA/NV EUR 2275221 2420 906 1.67
106 275 ASR NEDERLAND NV EUR 4427001 4738 802 3.27
1141 AUTOZONE INC usD 2489 897 2924 082 2.02
13118 BAYERAG EUR 713488 698 140 0.48
35825 BAYERISCHE MOTOREN WERKE AG EUR 2674908 2848 804 1.96
27124  CHR HANSEN HOLDING A/S DKK 1398 438 1524 377 1.05
15227 CTS EVENTIMAG & CO KGAA EUR 626 134 736 073 0.51
629862 DEUTSCHE LUFTHANSAAG - REG EUR 4199 936 4373132 3.02
177398 DEUTSCHE POST AG - REG EUR 6 560 885 6 370 362 4.39
10687 DSVA/S DKK 1271276 1464 209 1.01
25315  ELIA GROUP SA/NV EUR 3656 680 3237789 223
970050 FORTUM QYJ EUR 13185338 13 818 361 9.54
30097 FREENETAG EUR 579 572 599 231 0.41
5320 GENMABA/S DKK 1757738 2075177 143
17822 HANNOVER RUECK SE - REG EUR 2721419 2937 066 2.03
25463  KONINKLIJKE DSM NV EUR 3086 872 3037736 2.09
3201 MERCEDES-BENZ GROUP AG EUR 171638 187 579 0.13
75676 MERCK KGAA EUR 12 825 005 12 486 540 8.61
45762 NEMETSCHEK SE EUR 2322550 2213050 1.53
1365202 NORDEABANK ABP EUR 12778 944 13209 695 9.11
44012 NOVO NORDISK A/S DKK 4612378 4842 337 3.34
2723 OREILLY AUTOMOTIVE INC usD 1984 460 2306484 1.59
15283 ORION OYJ-B EUR 708 673 711424 0.49
21107 PROXIMUS SADP EUR 300 353 223 945 0.15
53912 ROYAL UNIBREWA/S DKK 3620 064 3116 045 215
10974 SCOUT24 SE EUR 618 495 569 331 0.39
44248  SIEMENS ENERGY AG EUR 672570 522790 0.36
31997  SIEMENS HEALTHINEERS AG EUR 1701170 1490 420 1.03
126 730 SIGNIFY NV EUR 3809 109 3556 044 245
14980 SOFINASA EUR 3516 633 2958 550 2.04
4200159 TELEFONICA DEUTSCHLAND HOLDING AG EUR 11822 749 9265 551 6.39
1075497 THYSSENKRUPP AG EUR 8289 954 5734 550 3.95
111027 UMICORE SA EUR 3582413 3702750 2.55
20602 UNITED INTERNET AG - REG EUR 449 948 389 893 0.27
45531 VOLKSWAGEN AG - PFD EUR 6 446 893 5888 980 4.06
103287 VONOVIASE EUR 2444 286 2313629 1.60
32207 WACKER CHEMIE AG EUR 3404 992 3797 205 2.62
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Lyxor Index Fund - Lyxor Stoxx Europe Select Dividend 30 UCITS ETF

Schedule of Investments (continued)

Nominal .
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets
Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)
Shares (continued)
4437 ZALANDO SE EUR 97 215 103 515 0.07
Total Shares 150 908 743 144 087 138 99.36
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 150 908 743 144 087 138 99.36
Total Investments 150 908 743 144 087 138 99.36
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Lyxor Index Fund - Lyxor Stoxx Europe Select Dividend 30 UCITS ETF

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Pharmaceuticals and Biotechnology 15.37 Germany 43.80
Electricity 11.75 Finland 19.13
Banks 9.10 United States of America 9.90
Industrial Transportation 8.42 Denmark 8.98
Telecommunications Service Providers 6.96 Netherlands 8.90
Automobiles and Parts 6.16 Belgium 8.65
Retailers 5.66 99.36
Software and Computer Services 5.42
Non-life Insurance 5.29
Chemicals 5.17
General Industrials 4.32
Beverages 3.82
Technology Hardware and Equipment 3.54
Food Producers 3.15
Investment Banking and Brokerage Services 3.12
Real Estate Investment and Services 1.60
Media 0.51

99.36
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Lyxor Index Fund - Lyxor Smart Overnight Return

Schedule of Investments

Nominal .
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

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

Shares
536 685 ACTIVISION BLIZZARD INC usD 39323 436 39295 947 1.98
10954 ADVANCED DRAINAGE SYSTEMS INC usD 1484 419 1307 500 0.07
862 094 ADVANCED MICRO DEVICES INC usD 74 759 942 53729784 2.71
17037 AFLACINC usD 977 369 1109 430 0.06
5452 AIRBNBINC usD 648 026 631313 0.03
20967 AKAMAI TECHNOLOGIES INC usD 2048 053 1879 960 0.09
243156 ALPHABET CLASS -A usD 25318937 23532330 1.19
2908 ALPHABETINC usD 310 987 282280 0.01
804400 AMAZON.COM INC usD 96 778 779 83605210 422
3566 ANSYSINC usD 807 005 791692 0.04
30581 ANTERO RESOURCES CORP usD 977 080 1081915 0.05
25964  APELLIS PHARMACEUTICALS INC usD 1698 491 1581404 0.08
132183  ARCHER-DANIELS-MIDLAND CO usD 12150 038 12605179 0.64
412 ASPEN TECHNOLOGY INC usD 87978 99618 0.01
1550000 AXASA EUR 36 099 000 38 657 000 1.95
729203 BANK OF AMERICA CORP usDb 24232 247 26 516 473 1.34
4691 BIO-RAD LABORATORIES INC usD 1806 580 1670457 0.08
462526 BLOOM ENERGY CORP usD 8586 629 8609 459 0.43
1771872 BNP PARIBAS SA EUR 79929 146 83 782 968 423
5998 BOOKING HOLDINGS INC usD 11 356 725 11283 559 0.57
12389 BROADRIDGE FINANCIAL SOLUTIONS INC usD 2009 486 1854 085 0.09
37804 CAMPBELL SOUP CO usD 1958 737 2003 523 0.10
60524 CANON INC JPY 1338 876 1272213 0.06
152 137 CAPITAL ONE FINANCIAL CORP usDb 15430 963 16 376 574 0.83
62328 CARVANACO usDb 1739010 907 717 0.05
4996 CBRE GROUP INC usDb 409 557 355 261 0.02
17825 CDW CORP/DE usD 3000 707 3097 227 0.16
44200 CENTENE CORP usD 3554733 3811609 0.19
76799 CHEVRON CORP usD 12 542 863 13 892 441 0.70
5300 CHUGAI PHARMACEUTICAL CO LTD JPY 136 236 123612 0.01
35009 CHURCH & DWIGHT CO INC usD 2679208 2687 208 0.14
32717 CINTAS CORP usD 13482 683 14 062 112 0.71
150325 COCA-COLACO usD 9007 239 9180107 0.46
1371062 COMCAST CORP usD 40 500 626 44027 771 2.22
3744 COMMERZBANKAG EUR 29450 31000 0.00
319224 CONOCOPHILLIPS usD 39729 500 40 801 765 2.06
8399 COPARTINC usDb 717 704 982 268 0.05
121674 CORTEVAINC usDb 7975983 8073 690 0.41
3787522 CREDITAGRICOLE SA EUR 42 829 352 34 606 589 1.75
71792 CSX CORP usD 2116 875 2108410 0.11
12371 DENTSU GROUP INC JPY 377 413 387739 0.02
19483 DOLLAR TREE INC usD 3071126 3104 708 0.16
22305 EASTMAN CHEMICAL CO usD 1685787 1708 044 0.09
99000 EBARACORP JPY 3462530 3210845 0.16
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Lyxor Index Fund - Lyxor Smart Overnight Return

Schedule of Investments (continued)

Nominal .
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

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

Shares (continued)

28443 EDWARDS LIFESCIENCES CORP usD 2481310 2025 987 0.10
11304 ELILILLY & CO usD 3500 707 4088 959 0.21
5083817 ENGIE SA (ISIN FR0010208488) EUR 67 395 259 66 577 667 3.36
2300 EREXCOLTD JPY 46 347 40 134 0.00
3517 ESTEE LAUDER COSINC-A usb 842785 729735 0.04
58089 EXACT SCIENCES CORP usb 1966 804 2018913 0.10
686 FAST RETAILING CO LTD JPY 398 059 384 448 0.02
34370 FIDELITY NATIONAL INFORMATION SERVICES INC usb 2810606 2932 824 0.15
50904 FLOOR & DECOR HOLDINGS INC usb 3647 165 3825410 0.19
142000 GEN DIGITAL INC usD 3100635 3219780 0.16
82125 GENERALMOTORS CO usD 2982 495 3206 750 0.16
1656 GILEAD SCIENCES INC usD 104 281 131937 0.01
12649 GOLDMAN SACHS GROUP INC usD 3862412 4345 627 0.22
32881 GUARDANT HEALTH INC usD 1573420 1581672 0.08
31499 HARTFORD FINANCIAL SERVICES GROUP INC usD 2068 742 2284 505 0.12
7823 HCAHEALTHCARE INC usb 1704 041 1758 673 0.09
394 HESS CORP usb 51618 55 626 0.00
114469 HEWLETT PACKARD ENTERPRISE CO usb 1399 825 1655570 0.08
182714  HINO MOTORS LTD JPY 740 350 778 089 0.04
90223 HPINC usb 2373176 2543 600 0.13
58030 INPEX CORP JPY 586 885 591509 0.03
14385  INTELLIATHERAPEUTICS INC usb 893 862 781166 0.04
8266 IQVIAHOLDINGS INC usD 1796 693 1729 384 0.09
350429 JPMORGAN CHASE & CO usD 43722693 44 406 340 2.24
3403800 KONICAMINOLTAINC JPY 10 488 432 10 250 936 0.52
50995 KROGER CO usD 2436219 2397 142 0.12
165060 LAS VEGAS SANDS CORP usb 5826 420 6153 149 0.31
28036 LEIDOS HOLDINGS INC usb 2611868 2 866 860 0.14
11915 LIBERTY BROADBAND CORP usb 897 593 1013125 0.05
19876  LIVE NATION ENTERTAINMENT INC usb 1563 300 1599 349 0.08
504190 LOGITECH INTERNATIONAL SA - REG CHF 22465122 25754 962 1.30
46 346 LONZA GROUP AG - REG CHF 23469 769 24 076 451 1.22
112713 MARATHON OIL CORP usb 3385260 3416678 0.17
1162 MCDONALD'S CORP usD 273 689 320611 0.02
3885 MCKESSON CORP usD 1508 029 1541271 0.08
80437 METAPLATFORMS INC usD 11871907 8019 851 0.40
34640 MICROCHIP TECHNOLOGY INC usb 2121884 2193 397 0.1
488305 MICROSOFT CORP usD 122 471 257 115761 094 5.84
2820 MODERNAINC usb 373 649 427 896 0.02
82084 M3INC JPY 2584 229 2427 311 0.12
1645021 NESTLE SA CHF 182619 585 178 814 205 9.02
19678 NETFLIXINC usb 4370120 5848714 0.30
66 744 NEXTERAENERGY INC usb 5680 601 5301551 0.27
194925 NIKEINC-B usD 17416 180 18 382 645 0.93
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Lyxor Index Fund - Lyxor Smart Overnight Return

Schedule of Investments (continued)

Nominal .
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

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

Shares (continued)

4998311  NISSAN MOTOR CO LTD JPY 17 385 590 15713 686 0.79
1048297 NOVARTISAG - REG CHF 81602 590 84 680 107 4.28
838600 OLYMPUS CORP JPY 16 707 427 17 581 647 0.89
85898 ORACLE CORP usb 5816 901 6678 797 0.34
4000000 ORANGE SA EUR 40912 000 38 184 000 1.93
3800 OTSUKAHOLDINGS COLTD JPY 123 430 121277 0.01
44603 PACCARINC usb 4119180 4317070 0.22
203  PALOALTO NETWORKS INC usb 35248 34 906 0.00
9120  PAYLOCITY HOLDING CORP usb 2381399 2093214 0.1
138 851  PAYPAL HOLDINGS INC usD 11704 249 12 036 684 0.61
26849  PHILLIPS 66 usD 2781178 2811866 0.14
31634 PROCORE TECHNOLOGIES INC usD 1724 505 1731850 0.09
12271 QUEST DIAGNOSTICS INC usD 1750 896 1783 269 0.09
273413  REGIONS FINANCIAL CORP usD 5922 551 6004 396 0.30
219246  RENESAS ELECTRONICS CORP JPY 2216 566 1835950 0.09
460529 ROCHE HOLDING AG CHF 154 697 594 154 090 351 7.78
201313  SALESFORCE INC usb 30162 781 32984 618 1.67
1131000 SANOFI EUR 88 368 977 97 492 200 4.92
44 865 SEALED AIR CORP usb 2158 296 2153628 0.1
8500 SEKISUIHOUSE LTD JPY 144 246 141893 0.01

64 401 SMARTSHEETINC -A usb 2426074 2255766 0.1
99749 SONOVAHOLDINGAG CHF 23682 289 23695 859 1.20
92149  SPROUTS FARMERS MARKET INC usD 2615480 2751643 0.14
267996 STARBUCKS CORP usD 23 818 346 23460 929 1.18
8812 STATE STREET CORP usb 621738 662 306 0.03
15509 STRYKER CORP usD 3304 825 3573173 0.18
1400 SUNTORY BEVERAGE & FOOD LTD JPY 51750 47075 0.00
6785 SVBFINANCIAL GROUP usb 1556 732 1596 771 0.08
62315 SWITCHINC -A usb 2189000 2130090 0.1
40454  SYNOPSYS INC usb 6448 117 12 028 656 0.61
24963 TENABLE HOLDINGS INC usb 1057 400 1017 638 0.05
80128 TESLAINC usb 23913 683 18 403 790 0.93
18117 TETRATECH INC usD 2489692 2568 009 0.13
190753  T-MOBILE US INC usD 22530 448 28 949 900 1.46
2251944 TOTALENERGIES SE EUR 73 873500 122 933 623 6.21
36708 TREND MICRO INC/JAPAN JPY 1932 488 1858 347 0.09
38145 TRUIST FINANCIAL CORP usD 1685 668 1727154 0.09
82200 TSURUHAHOLDINGS INC JPY 4 948 247 4 844 680 0.24
34797 TYSON FOODS INC -A usb 2500 844 2400 589 0.12
43921  UNITED PARCEL SERVICE INC - B usb 7535418 7379 540 0.37
2000000 VEOLIAENVIRONNEMENT SA EUR 40 569 154 45 340 000 2.29
229979  WALMART INC usb 31011931 32940 658 1.66
6762 WASTE MANAGEMENT INC usb 1148 143 1073 207 0.05
45674 WEC ENERGY GROUP INC usb 4157732 4204 974 0.21
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Lyxor Index Fund - Lyxor Smart Overnight Return

Schedule of Investments (continued)

Nominal .
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

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

Shares (continued)

15094 WESCO INTERNATIONAL INC usD 2025517 2090814 0.1
4800 WEST PHARMACEUTICAL SERVICES INC usD 1062 170 1087 942 0.05
172000 WESTERN DIGITAL CORP usD 7969014 6136 992 0.31
99473 WESTERN UNION CO usb 1370781 1390 692 0.07
69458  WILLIAMS COS INC usb 2323 951 2280710 0.12
12215 WOLFSPEED INC usb 1411818 1054 594 0.05
15149  XCEL ENERGY INC usb 1113761 995 316 0.05
76320  YUM! BRANDS INC usb 8702652 9042 265 0.46
8355 ZEBRATECHNOLOGIES CORP -A usb 2473448 2418453 0.12
48389 3MCO usD 5908 673 6157 141 0.31
Total Shares 1994 788 882 2031952104 102.58

Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 1994 788 882 2031952104 102.58

Total Investments 1994 788 882 2031952 104 102.58
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Lyxor Index Fund - Lyxor Smart Overnight Return

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Pharmaceuticals and Biotechnology 18.66 United States of America 48.05
Software and Computer Services 11.07 France 26.63
Food Producers 10.29 Switzerland 24.79
Banks 10.03 Japan 3N
Qil, Qas and Coal 9.48 102.58
Retailers 6.11
Gas, Water and Multi-utilities 5.86
Telecommunications Service Providers 5.66
Technology Hardware and Equipment 5.48
Travel and Leisure 2.65
Medical Equipment and Services 2.60
Industrial Support Services 2.36
Non-life Insurance 2.07
Leisure Goods 1.98
Automobiles and Parts 1.88
Personal Goods 0.93
Electricity 0.75
Personal Care, Drug and Grocery Stores 0.75
Investment Banking and Brokerage Services 0.54
Industrial Transportation 0.52
Beverages 0.47
General Industrials 0.47
Media 0.44
Construction and Materials 0.39
Industrial Engineering 0.38
Health Care Providers 0.36
Electronic and Electrical Equipment 0.12
Chemicals 0.09
Life Insurance 0.06
Consumer Services 0.05
Waste and Disposal Services 0.05
Real Estate Investment and Services 0.02
Household Goods and Home Construction 0.01
102.58
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Schedule of Investments

Nominal .
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

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

Shares
2664 ACKERMANS & VAN HAAREN NV EUR 382817 375890 1.45
10120 ALPHABET CLASS -A usD 1128763 967 715 3.73
3920 ALPHABET INC usD 490 580 375441 1.45
7460 AMAZON.COM INC usD 1048 312 773210 2.98
10632 ANDRITZAG EUR 505 274 500 342 1.93
4863 ASM INTERNATIONAL NV EUR 1255325 1093 202 422
26085 ASR NEDERLAND NV EUR 1068 677 1163 130 448
30314 BAWAG GROUP AG EUR 1329983 1482961 5.72
28993 BOLIDENAB SEK 1064 604 853723 329
9036 CARLSBERGAS-B DKK 1103 229 1077795 4.16
9028 COVESTROAG EUR 325098 310924 1.20
16974 DEUTSCHE POSTAG - REG EUR 583 736 609 536 2.35
323 DSVAS DKK 38440 44 254 0.17
3313 ERSTE GROUP BANKAG EUR 79512 82692 0.32
5445 FERRARINV EUR 1039616 1086 278 419
70111 FORTUM OYJ EUR 980 152 998 731 3.85
6777 IMCDNV EUR 1032137 889 820 343
349370 KONINKLIJKE KPN NV EUR 1027 497 989 066 3.81
140889  KONINKLIJKE PHILIPS NV EUR 2439233 1805916 6.95
3199 LIFCOAB SEK 46 303 46 732 0.18
6344 MICROSOFT CORP usD 1463 198 1489992 5.74
128248  NIBE INDUSTRIERAB - B SEK 1249 873 1034 509 3.99
32253 NORDIC SEMICONDUCTOR ASA NOK 959 587 461082 1.78
5841 NOVO NORDISKA/S DKK 645 230 642 645 248
5688 OMVAG EUR 225927 265 288 1.02
10479 QIAGEN NV EUR 455732 457 932 1.77
957  SAMPO QYJ-A EUR 41897 44290 0.17
18128 SOLVAY SA EUR 1567 752 1654 000 6.38
3372 STARBUCKS CORP usD 290 027 295423 1.14
35704 STELLANTIS NV EUR 458 725 487 717 1.88
86246 SVENSKA HANDELSBANKEN AB SEK 759000 810598 313
5516 SWEDBANKAB-A SEK 77 473 83 156 0.32
3410 TESLAINC usD 780 680 785057 3.03
23067 VESTAS WIND SYSTEMS A/S DKK 582 641 459 803 1.77
394  WACKER CHEMIE AG EUR 43143 46 453 0.18
10810 WOLTERS KLUWER NV EUR 1109 484 1162616 448
Total Shares 27 679 657 25707 919 99.12

Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 27 679 657 25707 919 99.12

Total Investments 27 679 657 25707 919 99.12

The accompanying notes form an integral part of these financial statements. 181



Lyxor Index Fund
OcToBER 31, 2022

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

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Chemicals 11.19 Netherlands 35.21
Software and Computer Services 10.92 United States of America 18.07
Banks 9.48 Sweden 10.91
Automobiles and Parts 9.10 Austria 8.99
Medical Equipment and Services 8.73 Denmark 8.58
Technology Hardware and Equipment 5.99 Belgium 7.83
Non-life Insurance 4.66 Finland 4.02
Media 4.48 Germany 3.73
Beverages 4.16 Norway 1.78
Const.rL!ctlon and Materials 3.99 99.12
Electricity 3.85
Telecommunications Service Providers 3.81
Industrial Metals and Mining 3.29
Retailers 2.98
Industrial Transportation 2.52
Pharmaceuticals and Biotechnology 248
Industrial Engineering 1.93
Alternative Energy 1.77
Investment Banking and Brokerage Services 1.45
Travel and Leisure 1.14
Oil, Gas and Coal 1.02
General Industrials 0.18

99.12
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Lyxor Index Fund
OcToBER 31, 2022

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

Schedule of Investments

Nominal .
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

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

Shares
86348  ACTIVISION BLIZZARD INC usD 6610531 6 360 231 442
66 437  ADVANCED MICRO DEVICES INC usD 5067 639 4037 240 2.80
78405 ALPHABET CLASS -A usD 8357 276 7497 401 5.21
10740 ALPHABET INC usD 1305902 1028 632 0.71
58631 AMAZON.COM INC usD 6871907 6076 956 4.22
23994 AMGEN INC usD 6264 196 6 563 240 4.56
1070 ANSYSINC usD 302 894 239 431 0.17
101691 AXASA EUR 2269743 2542275 1.77
27813 BECTON DICKINSON AND CO usD 6 445 829 6 640 394 4.61
96 866  BNP PARIBAS SA EUR 4674 269 4600 651 3.19
13725 CANONINC JPY 316 103 294 674 0.20
65193 CHARLES SCHWAB CORP usD 4732875 5255149 3.65
168411 DEVON ENERGY CORP usD 12 891 650 13180 139 9.15
11216 DOLLAR TREE INC usD 1720532 1798691 1.25
2692 ELEVANCE HEALTH INC usD 1259078 1489 255 1.03
13579  ELILILLY & CO usD 4233308 4974776 345
60783  EXXON MOBIL CORP usD 5970 940 6814 756 473
1619 FAST RETAILING CO LTD JPY 930 833 914 620 0.64
135705 FUJIFILM HOLDINGS CORP JPY 6376 001 6299 190 437
10977 LAS VEGAS SANDS CORP usD 405 451 422 154 0.29
959 MCDONALD’S CORP usD 246 031 264 563 0.18
71082 METAPLATFORMS INC usD 12080 314 6700 055 465
56 001 MICROSOFT CORP usD 14 073 935 13152742 9.13
67 343  MITSUBISHI ELECTRIC CORP JPY 636 592 600 526 0.42
243822 MIZUHO FINANCIAL GROUP INC JPY 2782960 2665 548 1.85
23073 QUALCOMM INC usDb 2950 837 2746 769 1.91
38762 SALESFORCE INC usD 5895 458 6 376 601 443
49387 SUMITOMO MITSUI FINANCIAL GROUP INC JPY 1395162 1402 908 0.97
219332 TAG IMMOBILIEN AG EUR 1313799 1391662 0.97
57805 TESLAINC usD 14 274 543 13307 987 9.25
151093  TOKIO MARINE HOLDINGS INC JPY 2771577 2767 746 1.92
197 858 TOKYO GAS CO LTD JPY 3388550 3578 601 248
20786 TYSON FOODS INC -A usD 1401119 1437470 1.00
Total Shares 150 217 834 143 423 033 99.58

Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 150 217 834 143 423 033 99.58

Total Investments 150 217 834 143 423 033 99.58

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



Lyxor Index Fund
OcToBER 31, 2022

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

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Software and Computer Services 24.29 United States of America 80.79
Oil, Gas and Coal 13.88 Japan 12.86
Technology Hardware and Equipment 9.29 France 4.96
Automobiles and Parts 9.24 Germany 0.97
Pharrnaceutmals and Biotechnology 8.01 99.58
Retailers 6.10
Banks 6.02
Medical Equipment and Services 4.61
Leisure Goods 4.42
Non-life Insurance 3.69
Investment Banking and Brokerage Services 3.65
Gas, Water and Multi-utilities 248
Health Care Providers 1.03
Food Producers 1.00
Real Estate Investment and Services 0.97
Travel and Leisure 0.48
Industrial Engineering 0.42

99.58
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Lyxor Index Fund
OcToBER 31, 2022

Lyxor Index Fund - Lyxor Stoxx Europe 600 Construction & Materials UCITS ETF

Schedule of Investments

Nominal .
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

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

Shares
1232 ADOBE INC usD 491172 397 017 1.39
48370 ALK-ABELLOA/S DKK 772734 810 845 2.85
4573 ALPHABET INC usD 452219 437 983 1.54
17057  AMAZON.COM INC usD 2119231 1767915 6.21
1602 ARGENX SE EUR 482720 632 470 222
10743  BAYERISCHE MOTOREN WERKE AG EUR 785206 854 283 3.00
7213 ELIAGROUP SA/NV EUR 1149031 922 543 3.24
70574 EVONIK INDUSTRIES AG EUR 1352904 1316 558 462
106 139  FORTUM OYJ EUR 1698 224 1511950 5.31
5642 HUGO BOSSAG EUR 300459 263143 0.92
56 842 KESKO OYJ-B EUR 1182 882 1119787 3.93
8108 MERCK KGAA EUR 1492 387 1337 820 4.70
10478 MICROSOFT CORP usD 2714016 2460 927 8.63
7129 MTUAERO ENGINES AG EUR 1360 063 1292131 454
29048 NESTE OYJ EUR 1304 329 1287 988 452
29556 NN GROUP NV EUR 1192 112 1266 475 4.45
154194  NORDEA BANK ABP EUR 1473786 1491981 5.24
183 PORSCHE AUTOMOBIL HOLDING SE - PFD EUR 10 577 10 358 0.04
15651 SCOUT24 SE EUR 876 143 811974 2.85
26958 SIEMENS ENERGY AG EUR 518133 318 509 1.12
4271 SIEMENS HEALTHINEERS AG EUR 209 236 198 943 0.70
12297 SOFINASA EUR 3457916 2428 657 8.52
77074 STORAENSO OYJ-R EUR 1090 101 1016 606 3.57
704192 TELEFONICA DEUTSCHLAND HOLDING AG EUR 1745820 1553 448 5.45
180449 THYSSENKRUPP AG EUR 1638 838 962 154 3.38
17455 UCB SA EUR 1182053 1332 166 468
6001 WACKER CHEMIE AG EUR 699 325 707 518 248
Total Shares 31751617 28512149 100.10

Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 31751617 28 512 149 100.10

Total Investments 31751617 28 512 149 100.10
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Lyxor Index Fund
OcToBER 31, 2022

Lyxor Index Fund - Lyxor Stoxx Europe 600 Construction & Materials UCITS ETF

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Pharmaceuticals and Biotechnology 15.13 Germany 33.79
Software and Computer Services 14.41 Finland 2257
Electricity 8.55 United States of America 17.78
Investment Banking and Brokerage Services 8.53 Belgium 16.44
Chemicals ™ Netherlands 6.67
Retailers 6.21 Denmark 2.85
Telecommunications Service Providers 5.45 10010
Banks 5.24
Aerospace and Defense 4.54
Qil, Gas and Coal 4.52
General Industrials 4.50
Life Insurance 4.45
Personal Care, Drug and Grocery Stores 3.93
Industrial Materials 3.57
Automobiles and Parts 3.04
Personal Goods 0.92

100.10
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Lyxor Index Fund
OcToBER 31, 2022

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

Schedule of Investments

Nominal .
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

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

Shares
19585 ANHEUSER-BUSCH INBEV SA/NV EUR 1057 590 991001 3.99
308 AP MOLLER - MAERSKA/S -A DKK 631124 623 877 2.51
237  ASM INTERNATIONAL NV EUR 64 867 53278 0.21
55041 ASSAABLOY AB SEK 1049 499 1123 826 452
19299 BHP GROUP LTD AUD 482 086 466 492 1.88
6530 COLOPLASTA/S DKK 739719 736783 2.96
78280 DANSKE BANKA/S DKK 1049 629 1278 590 5.14
5072 DNBBANKASA NOK 88422 90 820 0.37
7081 DSVA/S DKK 902 369 970 156 3.90
329961 EDP - ENERGIAS DE PORTUGAL SA EUR 1546 455 1460 077 5.87
10041 ERSTE GROUP BANKAG EUR 244 498 250 623 1.01
33548 ESSITYAB SEK 689 008 716928 2.88
952 EVOLUTION AB SEK 75331 90 042 0.36
573  FAST RETAILING CO LTD JPY 329 443 323704 1.30
730 FERRARINV EUR 141182 145 635 0.59
48565 GETINGEAB-B SEK 895 342 997 380 4.01
38160 GJENSIDIGE FORSIKRING ASA NOK 728 396 705212 2.84
13273 INDUSTRIVARDEN AB - A SEK 286 153 304 063 1.22
27476 ISSA/S DKK 507 505 510 414 2.05
23304 JERONIMO MARTINS SGPS SA EUR 442 310 488918 1.97
3967 KONGSBERG GRUPPEN ASA NOK 121937 143 844 0.58
90389 MOWIASA NOK 1637 844 1363873 5.48
988679 NELASA NOK 1141457 1222 409 492
14782 NESTLE SA CHF 1602 697 1629 592 6.55
21980 NOVO NORDISKA/S DKK 2280 222 2418 307 9.72
6986 NOVOZYMESA/S-B DKK 435185 371314 1.49
14164 ORKLAASA NOK 106 628 96 708 0.39
12846 ORSTEDAS DKK 1437292 1072 226 4.31
23440 SEVEN & HOLDINGS CO LTD JPY 972 309 886 200 3.56
11714  SOLVAY SA EUR 964 111 1068 785 4.30
50669 SWEDBANKAB-A SEK 645002 763 857 3.07
7579 SWEDISH ORPHAN BIOVITRUM AB SEK 158 369 141077 0.57
2870 TOMRASYSTEMS ASA NOK 49970 46 928 0.19
23892 TREND MICRO INC/JAPAN JPY 1446 041 1221408 4.91
17416  VESTAS WIND SYSTEMS A/S DKK 330765 347 160 1.40
Total Shares 25280 757 25121 507 101.02

Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 25 280 757 25121 507 101.02

Total Investments 25 280 757 25121 507 101.02

The accompanying notes form an integral part of these financial statements. 187



Lyxor Index Fund
OcToBER 31, 2022

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

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Food Producers 12.42 Denmark 33.48
Pharmaceuticals and Biotechnology 1.77 Sweden 16.64
Electricity 10.18 Norway 14.76
Banks 9.59 Japan 9.78
Industrial Transportation 6.99 Belgium 8.28
Medical Equipment and Services 6.97 Portugal 7.84
General Industrials 4.92 Switzerland 6.55
Software and Computer Services 4.91 Australia 1.88
Retailers 4.87 Austria 1.01
Personal Care, Drug and Grocery Stores 4.85 Netherlands 0.80
Construction and Materials 452 101.02
Chemicals 430
Beverages 3.99
Non-life Insurance 2.84
Industrial Support Services 2.05
Industrial Metals and Mining 1.88
Alternative Energy 1.40
Investment Banking and Brokerage Services 1.22
Automobiles and Parts 0.59
Travel and Leisure 0.36
Technology Hardware and Equipment 0.21
Industrial Engineering 0.19

101.02

188



Lyxor Index Fund
OcToBER 31, 2022

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

Schedule of Investments

Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets
Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market
Shares
33275 AIRLIQUIDE SA (ISIN FR00140008A4) EUR 2858 625 4402 283 223
38086 AIRBUS SE EUR 3843639 4173 464 2.1
94 674 ALPHABET CLASS -A usDb 10001 733 9053 108 4.58
30382 APPLIED MATERIALS INC usD 2996 797 2714045 1.37
115966 ARCELORMITTAL SA EUR 2597 059 2627210 1.33
269095 ASR NEDERLAND NV EUR 11433133 11 998 946 6.07
6648 BLUESCOPE STEELLTD AUD 67 265 67 659 0.03
89488 BNP PARIBAS SA EUR 4318 243 4250 233 2.15
129622 BOLIDEN AB SEK 4016 346 3816 827 1.93
21855 CARLSBERGAS-B DKK 2685744 2606818 1.32
104 585 CIE DE SAINT-GOBAIN EUR 3063818 4329819 2.19
11841 COLES GROUP LTD AUD 130 799 125106 0.06
7124 COMPUTERSHARE LTD AUD 116 387 116 475 0.06
149865 DAIWA SECURITIES GROUP INC JPY 602 327 591693 0.30
131022 DANONE SA EUR 7822653 6 595 647 3.34
200940 ENGIE SA (ISIN FR0010208488) EUR 2637940 2643165 1.34
268 779  ENGIE SA LOYALTY BONUS 2023 EUR 3655 394 3535519 1.79
101806 ERSTE GROUP BANKAG EUR 2507 482 2541078 1.29
15045 EXXON MOBIL CORP usD 1604 141 1686 788 0.85
2620 FAST RETAILING CO LTD JPY 1544 214 1480 114 0.75
575045 KONINKLIJKE PHILIPS NV EUR 10 175 849 7370927 3.73
25000 L OREAL SAPRIME FIDELITY 2023 EUR 4918 750 7952 500 4.03
78006 MICROSOFT CORP usDb 18 873 625 18 320 971 9.28
211883 MOWIASA NOK 2781538 3197 086 1.62
36430 NOVO NORDISKA/S DKK 4024 267 4008 142 2.03
180405 ORANGE SA EUR 2425545 1737 481 0.88
54 924  PERNOD RICARD SA EUR 7737325 9759 995 4.94
220027 PUMASE EUR 10 299 464 9859 410 4.99
36428 SAMPO QYJ-A EUR 1650 553 1685 888 0.85
484 534  SANDVIK AB SEK 6792771 7657 250 3.88
57389  SANOFI EUR 4549 994 5011781 2.54
21727 SANTOSLTD AUD 101130 108 241 0.05
221134 SCOR SE EUR 6 036 958 3366 765 1.70
116 146 SOFTBANK CORP JPY 1196 805 1158 666 0.59
337528 SVENSKA HANDELSBANKEN AB SEK 2865 588 3172317 1.61
585275 SWEDBANKAB -A SEK 8223 654 8 823 268 4.47
29070 TESLAINC usDb 8025 631 6 692 556 3.39
21644 TOMRA SYSTEMS ASA NOK 487 242 353904 0.18
222041 TOTALENERGIES SE EUR 10 096 747 12 234 458 6.19
17185 VEOLIA ENVIRONNEMENT SA EUR 322812 388 209 0.20
66 505 VINCI SA EUR 6094 518 6 196 936 3.14
339171  VIVENDI SE EUR 4046 310 2809 693 1.42
The accompanying notes form an integral part of these financial statements. 189



Lyxor Index Fund
OcToBER 31, 2022

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

Schedule of Investments (continued)

Nominal .
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets
Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)
Shares (continued)
44499 WOLTERS KLUWER NV EUR 4418 751 4785 867 242
Total Shares 194 649 566 196 008 308 99.22
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 194 649 566 196 008 308 99.22
Total Investments 194 649 566 196 008 308 99.22
The accompanying notes form an integral part of these financial statements. 190



Lyxor Index Fund
OcToBER 31, 2022

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

Economic and Geographical Classification of Investments

Economic classification %
Software and Computer Services 13.85
Banks 9.51
Personal Goods 9.02
Non-life Insurance 8.63
Oil, Gas and Coal 7.10
Beverages 6.26
Construction and Materials 5.33
Food Producers 4.96
Pharmaceuticals and Biotechnology 4.57
Industrial Engineering 4.06
Media 3.84
Medical Equipment and Services 3.73
Automobiles and Parts 3.39
Gas, Water and Multi-utilities 3.32
Industrial Metals and Mining 3.30
Chemicals 223
Aerospace and Defense 211
Telecommunications Service Providers 1.47
Technology Hardware and Equipment 1.37
Retailers 0.75
Investment Banking and Brokerage Services 0.36
Personal Care, Drug and Grocery Stores 0.06

99.22

Geographical classification

%

France 38.07
United States of America 19.47
Netherlands 14.34
Sweden 11.88
Germany 4.99
Denmark 3.35
Norway 1.80
Japan 1.64
Luxembourg 1.33
Austria 1.29
Finland 0.85
Australia 0.21

99.22
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Lyxor Index Fund
OcToBER 31, 2022

Lyxor Index Fund - Lyxor Stoxx Europe 600 Healthcare UCITS ETF

Schedule of Investments

Nominal .
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

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

Shares
377938 ABN AMRO BANK NV EUR 3769796 3762751 0.55
5504 ACKERMANS & VAN HAAREN NV EUR 825 050 776 614 0.11
29779 ADIDASAG -REG EUR 3230743 2 947 525 043
1143182 AEGON NV EUR 5237 885 5355 808 0.78
150715  ALLIANZ SE - REG EUR 26 309 887 27 460 273 4.00
7920 ALPHABET CLASS -A usD 1021311 757 342 0.11
73121 AMAZON.COM INC usD 8156 730 7578 808 1.10
170330 ANHEUSER-BUSCH INBEV SA/NV EUR 8093 160 8618 698 1.26
17738 ARGENX SE EUR 5115281 7002 962 1.02
11006 AUTOZONE INC usD 26 270 624 28 205 471 4.11
214333 BASF SE -REG EUR 8 647 265 9738220 1.42
183422 BAYERAG EUR 10738 193 9761719 1.42
62778 BEIERSDORF AG EUR 5960 400 6 100 766 0.89
66 508 CARL ZEISS MEDITEC AG EUR 8860 579 8 150 555 1.19
1755594 COMMERZBANK AG EUR 11816 477 14 213 289 2.07
734347 DEUTSCHE POSTAG - REG EUR 25481 357 26 370 401 3.84
827818 DEUTSCHE TELEKOM AG - REG EUR 15609 203 15 864 304 2.31
11821  ELIAGROUP SAINV EUR 1883085 1511 906 0.22
21682 ELISAOYJ EUR 1202 484 1060 467 0.15
280746 E.ONSE EUR 2268428 2379603 0.35
76 161  EVONIK INDUSTRIES AG EUR 1530 836 1420783 0.21
69476 FORTUM OYJ EUR 945 221 989 686 0.14
447224  FREENETAG EUR 8555 436 8904 230 1.30
25978 FRESENIUS MEDICAL CARE AG & CO KGAA EUR 1147 346 726 864 0.11
246199 FRESENIUS SE & CO KGAA EUR 6769788 5736 437 0.84
586 050 GALP ENERGIA SGPS SA EUR 5886 872 6021664 0.88
752698 HUGO BOSS AG EUR 42 905 456 35105 835 5.12
386712 KBC GROUP NV EUR 20 165 082 19 606 298 2.86
30154 LEG IMMOBILIEN SE EUR 2678858 1993782 0.29
187672 MERCK KGAA EUR 31368 755 30 965 880 451
147630 META PLATFORMS INC usD 28 996 064 13915324 2.03
339859 NN GROUP NV EUR 13672 758 14 562 958 212
1151352 NORDEA BANK ABP EUR 11 000 658 11 140 482 1.62
213772 NOVO NORDISK A/S DKK 22280991 23519 859 343
1736 NOVOZYMESA/S -B DKK 89 744 92270 0.01
1776  O'REILLY AUTOMOTIVE INC usD 1079815 1504 339 0.22
21953 ORIONOYJ-B EUR 962 597 1021912 0.15
31659 ORSTEDAS DKK 2626 998 2642 503 0.39
119865 PAYPAL HOLDINGS INC usDb 10515273 10 136 406 1.48
106 282  PROXIMUS SADP EUR 1486 022 1127 652 0.16
129135 PUMASE EUR 8556 233 5786 539 0.84
864 617 QIAGEN NV EUR 36 660 088 37783763 5.51
1473 QORVO INC usD 171 876 128 290 0.02
4308 ROCKWOOLA/S DKK 683 878 867 988 0.13

The accompanying notes form an integral part of these financial statements. 192



Lyxor Index Fund
OcToBER 31, 2022

Lyxor Index Fund - Lyxor Stoxx Europe 600 Healthcare UCITS ETF

Schedule of Investments (continued)

Nominal .
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

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

Shares (continued)

165618 ROYAL UNIBREW A/S DKK 9832328 9572510 1.40
176 503 RWEAG EUR 6863 851 6881852 1.00
103469 SAMPO OYJ-A EUR 4583 341 4788 545 0.70
42000 SCOUT24 SE EUR 2292 360 2178 960 0.32
546 159  SIEMENS ENERGY AG EUR 9759 904 6 452 869 0.94
10967 SIEMENS HEALTHINEERS AG EUR 522709 510 843 0.07
312561  SIGNIFY NV EUR 1065 342 876 903 0.13
32493 SIMCORPA/S DKK 1988 538 1964 035 0.29
30190 SOFINASA EUR 8489428 5962 525 0.87
4645948  STELLANTIS NV EUR 66 629 502 63 389 316 9.25
18827 642 TELEFONICA DEUTSCHLAND HOLDING AG EUR 53 847 055 41533779 6.06
44816 TESLAINC usD 10 477 166 10 317 633 1.50
3072552 THYSSENKRUPP AG EUR 26 981915 16 382 847 2.39
38969 VALMET OYJ EUR 952 013 897 456 0.13
391067 VOLKSWAGENAG - PFD EUR 51277 471 50 580 607 7.38
306199 WACKER CHEMIE AG EUR 36916 977 36 100 862 5.26
16129 ZALANDO SE EUR 410 644 376 290 0.05
Total Shares 734125127 682 087 058 99.44

Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 734125127 682 087 058 99.44

Total Investments 734125127 682 087 058 99.44

The accompanying notes form an integral part of these financial statements. 193



Lyxor Index Fund
OcToBER 31, 2022

Lyxor Index Fund - Lyxor Stoxx Europe 600 Healthcare UCITS ETF

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Automobiles and Parts 18.13 Germany 54.61
Pharmaceuticals and Biotechnology 10.62 Netherlands 19.35
Telecommunications Service Providers 9.99 United States of America 10.58
Banks 7.10 Denmark 5.64
Chemicals 6.89 Belgium 5.48
Medical Equipment and Services 6.70 Finland 2.90
Personal Goods 6.39 Portugal 0.88
Retalllers 5.49 99.44
Non-life Insurance 4.70
Industrial Transportation 3.84
General Industrials 3.33
Life Insurance 2.90
Software and Computer Services 2.74
Beverages 2.65
Industrial Support Services 1.48
Gas, Water and Multi-utilities 1.35
Investment Banking and Brokerage Services 0.98
Health Care Providers 0.94
Personal Care, Drug and Grocery Stores 0.89
Oil, Gas and Coal 0.88
Electricity 0.75
Real Estate Investment and Services 0.29
Technology Hardware and Equipment 0.15
Construction and Materials 0.13
Industrial Engineering 0.13

99.44
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Lyxor Index Fund
OcToBER 31, 2022

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

Schedule of Investments

Nominal .
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

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

Shares
191 AP MOLLER - MAERSKA/S -A DKK 391379 386 885 0.78
4147 BANQUE CANTONALE VAUDOISE CHF 369 846 373570 0.75
6799 BOLIDENAB SEK 255817 200 202 0.40
16486 CARLSBERGAS-B DKK 2005803 1966 415 3.96
14678 COLOPLASTA/S DKK 1605 600 1656 125 3.34
73618 DANSKE BANKA/S DKK 1035988 1202443 242
6610 DENTSU GROUP INC JPY 201 657 208 554 0.42
14064 DKSH HOLDING AG CHF 1038916 1025900 2.07
16554 DSVA/S DKK 2223629 2268 037 457
1048953 EDP - ENERGIAS DE PORTUGAL SA EUR 4589 294 4641618 9.34
145495 ENGIE SA (ISIN FR0010208488) EUR 1910 058 1913 841 3.86
488  FAST RETAILING CO LTD JPY 280572 275685 0.56
161437 GALP ENERGIA SGPS SA EUR 1618 406 1658 765 3.34
122778 GJENSIDIGE FORSIKRING ASA NOK 2293 350 2268 987 457
18549 HELVETIAHOLDING AG CHF 2012173 1864 089 3.76
5006 INDUSTRIVARDENAB - A SEK 108 384 114 680 0.23
24072 JERONIMO MARTINS SGPS SA EUR 456 887 505 031 1.02
160468 MOWIASA NOK 3180933 2421289 488
30361 NESTLE SA CHF 3294 936 3347 046 6.74
13959 NOVARTISAG - REG CHF 1109 075 1141728 2.30
42471  NOVO NORDISK A/S DKK 4425473 4672792 9.40
15061 ORSTEDAS DKK 1350915 1257 106 2.53
16409 SAFRAN SA EUR 1844 875 1849 622 373
21442  SANOFI EUR 1894 583 1872530 3.77
18540 SCHNEIDER ELECTRIC SE EUR 1277831 2377940 479
46256 SCOR SE EUR 1262789 704 248 142
9657 SEVEN & | HOLDINGS CO LTD JPY 400 580 365 104 0.74
23017  SUMITOMO MITSUI FINANCIAL GROUP INC JPY 651568 653 831 1.32
39222 SWEDBANKAB-A SEK 513 471 591288 1.19
604 SWISSCOMAG - REG CHF 295 983 301847 0.61
57639 TOTALENERGIES SE EUR 2541304 3175909 6.40
20867 VINCISA EUR 1912252 1944 387 3.92
106 420  VIVENDI SE EUR 1269 591 881583 1.78
Total Shares 49 623 918 50 089 077 100.91

Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 49 623 918 50 089 077 100.91

Total Investments 49 623 918 50 089 077 100.91

The accompanying notes form an integral part of these financial statements. 195
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Lyxor Index Fund - Lyxor Stoxx Europe 600 Industrial Goods & Services UCITS ETF

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Pharmaceuticals and Biotechnology 15.48 France 29.65
Electricity 11.87 Denmark 27.01
Food Producers 11.62 Switzerland 16.23
Non-life Insurance 9.75 Portugal 13.71
Oil, Gas and Coal 9.74 Norway 9.45
Banks 5.68 Japan 3.03
Industrial Transportation 5.35 Sweden 1.83
Electronic and Electrical Equipment 479 100.91
Beverages 3.96
Construction and Materials 3.92
Gas, Water and Multi-utilities 3.86
Aerospace and Defense 3.73
Medical Equipment and Services 3.34
Media 220
Industrial Support Services 2.07
Retailers 1.29
Personal Care, Drug and Grocery Stores 1.02
Telecommunications Service Providers 0.61
Industrial Metals and Mining 0.40
Investment Banking and Brokerage Services 0.23

100.91
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Lyxor Index Fund - Lyxor Stoxx Europe 600 Insurance UCITS ETF

Schedule of Investments

Nominal .
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

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

Shares
33829 ACTIVISION BLIZZARD INC usD 2485720 2491780 3.64
30378 ALPHABET CLASS -A usD 3445922 2904 866 424
27715 AMAZON.COM INC usD 3612584 2872590 4.20
190937 AXASA EUR 3747917 4773425 6.97
54 637 BNP PARIBAS SA EUR 2636 508 2594 984 3.79
36292 CARLSBERGAS-B DKK 4712633 4328 833 6.32
2559 CHEVRON CORP usD 403 814 468 380 0.68
7879 COLOPLASTA/S DKK 794 160 888 991 1.30
9613 DANONE SA EUR 610426 483918 0.71
192961 DANSKE BANKA/S DKK 2532192 3151738 460
29128 DNB BANKASA NOK 497 866 521573 0.76
18897 DSVA/S DKK 2328 343 2589 047 3.78
1476 387 EDP - ENERGIAS DE PORTUGAL SA EUR 6691859 6533012 9.54
31079 ENGIE SALOYALTY BONUS 2023 EUR 434 640 408 813 0.60
250379 GALP ENERGIA SGPS SA EUR 2510049 2572644 3.76
16728 GJENSIDIGE FORSIKRING ASA NOK 314 262 309 140 0.45
98019 ISSA/S DKK 1810494 1820872 2.66
56 024  JAPAN POST HOLDINGS CO LTD JPY 382513 381214 0.56
5420 MICROSOFT CORP usD 1319724 1272975 1.86
217884 MOWIASA NOK 3924431 3287635 4.80
10550 NORDIC SEMICONDUCTOR ASA NOK 153 001 150 821 0.22
57707 NOVO NORDISK A/S DKK 6051 117 6349 103 9.27
186 065 ORKLAASA NOK 1393932 1270401 1.86
24266 ORSTEDAS DKK 2293470 2025426 2.96
14617 RENAULT SA EUR 904 061 455612 0.67
2774 SALESFORCE INC usD 430687 456 341 0.67
96 864 SANDVIKAB SEK 1527 681 1530774 2.24
27299  SANOFI EUR 2058 592 2384022 3.48
32629 SCORSE EUR 1141131 496 777 0.73
34029 STOREBRAND ASA NOK 249 061 267 576 0.39
9289 TESLAINC usD 2505 446 2138533 3.12
51816 TOTALENERGIES SE EUR 2428796 2855062 417
158 893  VEOLIA ENVIRONNEMENT SA EUR 3061003 3589393 5.24
Total Shares 69 394 035 68 626 271 100.24

Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 69 394 035 68 626 271 100.24

Total Investments 69 394 035 68 626 271 100.24

The accompanying notes form an integral part of these financial statements. 197
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Lyxor Index Fund - Lyxor Stoxx Europe 600 Insurance UCITS ETF

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Pharmaceuticals and Biotechnology 12.75 Denmark 30.90
Electricity 12.50 France 26.35
Banks 9.16 United States of America 18.41
Oil, Gas and Coal 8.61 Portugal 13.30
Non-life Insurance 8.54 Norway 8.48
Food Producers 7.36 Sweden 2.24
Software and Computer Services 6.77 Japan 0.56
Beverages 6.32 10024
Gas, Water and Multi-utilities 5.84
Retailers 4.20
Automobiles and Parts 3.79
Industrial Transportation 3.78
Leisure Goods 3.64
Industrial Support Services 2.66
Industrial Engineering 224
Medical Equipment and Services 1.30
General Industrials 0.56
Technology Hardware and Equipment 0.22

100.24
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Lyxor Index Fund - Lyxor Stoxx Europe 600 Media UCITS ETF

Schedule of Investments

Nominal .
value/ Quotation Cost Market value % of
Quantity  Description Currency EUR EUR net assets

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

Shares
13239 AIXTRON SE EUR 326 077 329519 2.25
13540 ASSAABLOY AB SEK 260 230 276 459 1.89
6224 AURUBIS AG EUR 345183 397 838 2.72
11489 AXFOOD AB SEK 282098 287 600 1.97
545 BANQUE CANTONALE VAUDOISE CHF 48 605 49095 0.34
14260 BAYERAG EUR 690 398 758 917 5.19
9843 BECHTLEAG EUR 345194 344 505 2.36
10166 COVESTROAG EUR 326 329 350 117 240
4126 DAIWAHOUSE INDUSTRY CO LTD JPY 83514 84 596 0.58
10680 DEUTSCHE POSTAG - REG EUR 345178 383519 2.62
19498 DEUTSCHE TELEKOMAG - REG EUR 345193 373660 2.56
8906 DSVA/S DKK 1219214 1220 196 8.34
18609 DUFRYAG-REG CHF 609613 621053 4.25
249 024 EDP - ENERGIAS DE PORTUGAL SA EUR 1104 642 1101931 7.54
16993 GJENSIDIGE FORSIKRING ASA NOK 314002 314 037 2.15
11842 HENKELAG & CO KGAA EUR 690 389 704 007 4.82
7762 KNORR-BREMSE AG EUR 345176 353637 242
5622 NESTLE SA CHF 609 549 619778 4.24
7672 NOVARTISAG - REG CHF 609 558 627 505 429
10100 NOVOZYMESA/S-B DKK 534 062 536 827 3.67
86892 ORKLAASA NOK 606 738 593 275 4.06
14537  PUMASE EUR 690 362 651403 446
4156 SCOUT24 SE EUR 221930 215613 147
160 SGS SA-REG CHF 343 406 357 335 244
1352  SUMITOMO MITSUI FINANCIAL GROUP INC JPY 37 964 38405 0.26
88938 SVENSKA HANDELSBANKEN AB SEK 834 704 835900 5.72
7826 TRYGA/S DKK 163 441 171 399 1.17
26594 VANTAGE TOWERS AG EUR 690 380 757 397 5.18
27622 VESTAS WIND SYSTEMS A/S DKK 551401 550 600 3.77
3300 WACKER CHEMIE AG EUR 345180 389070 2.66
191 ZURICH INSURANCE GROUP AG CHF 81715 82514 0.56
Total Shares 14001 425 14 377 707 98.35

Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 14 001 425 14 377 707 98.35

Total Investments 14 001 425 14 377 707 98.35

The accompanying notes form an integral part of these financial statements. 199
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Lyxor Index Fund - Lyxor Stoxx Europe 600 Media UCITS ETF

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Pharmaceuticals and Biotechnology 13.15 Germany 41.10
Industrial Transportation 10.96 Denmark 16.95
Food Producers 8.30 Switzerland 16.13
Telecommunications Service Providers 7.74 Sweden 9.58
Electri