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Information to the Shareholders

The Annual General Meeting of the Shareholders is held at the registered office of the Fund in Luxembourg each year on the
first Friday of April at 10 a.m. (Luxembourg time) or, if any such day is not a business day, on the next following business day.

Notices of all general meetings are sent by mail to all registered Shareholders at their registered address at least 8 days
prior to such meeting. Such notice will indicate the time and place of such meeting and the conditions of admission thereto,
will contain the agenda and will refer to the requirements of Luxembourg law with regard to the necessary quorum and
majority at such meeting.

Audited annual reports and unaudited semi-annual reports are made available for public inspection at each of the registered
offices of the Fund and the Administrative Agent within four, respectively two months following the relevant accounting
period, and the latest Annual Report shall be available at least fifteen days before the annual general meeting.

The financial period of the Fund ends on December 31 of each year.

The list of changes in the portfolio for the period ended June 30, 2023 is available, free of charge, at the registered office
of the Fund.
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Statement of Net Assets
(expressed in the Sub-Fund’s currency)

MULTI UNITS MULTI UNITS MULTI UNITS
LUXEMBOURG - LUXEMBOURG - LUXEMBOURG -
Lyxor DAX (DR) Lyxor DAILY LevDAX Lyxor S&P 500
UCITS ETF UCITS ETF UCITS ETF
Notes EUR EUR EUR
ASSETS

Securities portfolio at cost 616 943 804 132 554 970 6 685 376 802
Net unrealised profit/ (loss) 47003 539 (1451 768) 587 158 300
Securities portfolio at market value 2.2 663 947 343 131103 202 7272535102
Cash at bank 423 267 3121 984 453
Receivable for Fund shares issued - - 11 517 432
Receivable for securities sold - - 1404 061
Receivable on swaps - - 38 942 544
Receivable on spot exchange - - -
Dividends receivable, net 55269 - 2272416
Interest receivable on bonds - - -
Swaps at market value 24,6 - 1832792 -
Unrealised appreciation on forward foreign exchange contracts 2.8, 11 - - -
Unrealised appreciation on financial futures contracts 2.3,10 - - -
Other assets - - 1590
664 425 879 132 939 115 7327 657 598

LIABILITIES
Bank Overdraft 12 2271 38 406
Payable for Fund shares redeemed - - -
Payable for securities purchased - - 40 346 429
Payable on swaps - - 13776 616
Payable on spot exchange - - -
Management fees payable 3 81358 371782 416 809
Swaps at market value 24,6 - - 10 573 147
Unrealised depreciation on forward foreign exchange contracts 28,11 - - -
Unrealised depreciation on financial futures contracts 2.3,10 3174 - -
Other liabilities 14 484 - 117 659
99 028 40 053 65 269 066
TOTAL NET ASSETS 664 326 851 132 899 062 7262 388 532

The accompanying notes form an integral part of these financial statements. 3
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Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS
MULTI UNITS LUXEMBOURG - MULTI UNITS
LUXEMBOURG -  Lyxor MSCI World LUXEMBOURG -
Lyxor Australia (S&P Information ~ Lyxor MSCI World
ASX 200) Technology TR Health Care TR
UCITS ETF UCITS ETF UCITS ETF
Notes EUR EUR EUR
ASSETS

Securities portfolio at cost 74 178 514 1288 296 695 795 165 475
Net unrealised profit/ (loss) 1638 253 23361415 19 717 054
Securities portfolio at market value 2.2 75816 767 1311658 110 814 882 529
Cash at bank 7240 149 447 90 469
Receivable for Fund shares issued -
Receivable for securities sold 960 286 23536 374 10 339 691
Receivable on swaps 467 161 9 155 445 10 546 497
Receivable on spot exchange -
Dividends receivable, net 302 989 -
Interest receivable on bonds -
Swaps at market value 24,6 6 538 286 -
Unrealised appreciation on forward foreign exchange contracts 2.8, 11 -
Unrealised appreciation on financial futures contracts 2.3,10 -
Other assets -
77 251 454 1351 340 651 835 859 186

LIABILITIES
Bank Overdraft 1891 25277 5987
Payable for Fund shares redeemed -
Payable for securities purchased 1427 417 21316 869 12 880 380
Payable on swaps 11677 377 8005 517
Payable on spot exchange -
Management fees payable 3 25042 318 815 201074
Swaps at market value 24,6 490 073 3221 666
Unrealised depreciation on forward foreign exchange contracts 2.8, 11 -
Unrealised depreciation on financial futures contracts 2.3,10 -
Other liabilities 3204 561 291
1947 627 33 338 899 24 314 915
TOTAL NET ASSETS 75 303 827 1318 001 752 811 544 271
The accompanying notes form an integral part of these financial statements. 4
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Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS
MULTI UNITS LUXEMBOURG - MULTI UNITS
LUXEMBOURG -  Lyxor S&P 500 VIX LUXEMBOURG -
Lyxor MSCI World Futures Lyxor SG Global
Financials TR Enhanced Roll Quality Income NTR
UCITS ETF UCITS ETF UCITS ETF
Notes EUR usD EUR
ASSETS

Securities portfolio at cost 508 437 406 104 303 682 266 093 255
Net unrealised profit/ (loss) 32014 844 3576 188 39 847 033
Securities portfolio at market value 2.2 540 452 250 107 879 870 305 940 288
Cash at bank 170 340 10 134 16 335
Receivable for Fund shares issued -
Receivable for securities sold 21913111 -
Receivable on swaps 5575239 20 708 586 -
Receivable on spot exchange -
Dividends receivable, net 87 893 333000
Interest receivable on bonds -
Swaps at market value 24,6 -
Unrealised appreciation on forward foreign exchange contracts 2.8, 11 -
Unrealised appreciation on financial futures contracts 2.3,10 -
Other assets -
546 197 829 150 599 594 306 289 623

LIABILITIES
Bank Overdraft 2 041 37728
Payable for Fund shares redeemed 20708 271 -
Payable for securities purchased 5575169 3275608 -
Payable on swaps 18 725 397 333 000
Payable on spot exchange -
Management fees payable 3 142 873 63 297 112619
Swaps at market value 24,6 2162 000 3268 661 973 834
Unrealised depreciation on forward foreign exchange contracts 2.8, 11 -
Unrealised depreciation on financial futures contracts 2.3,10 -
Other liabilities 38 584 315 72
7918 626 46 043 590 1457 253
TOTAL NET ASSETS 538 279 203 104 556 004 304 832 370
The accompanying notes form an integral part of these financial statements. 5
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Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS
LUXEMBOURG - MULTI UNITS MULTI UNITS
Lyxor S&P Eurozone LUXEMBOURG - LUXEMBOURG -
ESG Dividend  Lyxor IBOXX EUR  Lyxor MSCI Pacific

Aristocrats (DR) Liquid High Yield BB ex Japan
UCITS ETF UCITS ETF UCITS ETF
Notes EUR EUR usD
ASSETS

Securities portfolio at cost 150 288 721 93924 985 15991 807
Net unrealised profit/ (loss) (3755 516) 36 135 749 844
Securities portfolio at market value 2.2 146 533 205 93961120 16 741 651
Cash at bank 212 084 7876 77
Receivable for Fund shares issued - - -
Receivable for securities sold - 4106 129 -
Receivable on swaps - 124 163 -
Receivable on spot exchange - - -
Dividends receivable, net - - -
Interest receivable on bonds - 795 642 -
Swaps at market value 24,6 - - 103 590
Unrealised appreciation on forward foreign exchange contracts 2.8, 11 - - -
Unrealised appreciation on financial futures contracts 2.3,10 2270 - -
Other assets - - -
146 747 559 98 994 930 16 845 318

LIABILITIES
Bank Overdraft - - 9
Payable for Fund shares redeemed - - -
Payable for securities purchased - 4230 291 -
Payable on swaps - - -
Payable on spot exchange - - -
Management fees payable 3 36 076 27 368 1671
Swaps at market value 24,6 - 64 147 -
Unrealised depreciation on forward foreign exchange contracts 28,11 - - -
Unrealised depreciation on financial futures contracts 2.3,10 - - -
Other liabilities 3405 - -
39 481 4 321 806 1680
TOTAL NET ASSETS 146 708 078 94 673 124 16 843 638

The accompanying notes form an integral part of these financial statements. 6
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Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS
MULTI UNITS LUXEMBOURG -
LUXEMBOURG - MULTI UNITS Lyxor Euro
Lyxor Fed Funds US LUXEMBOURG -  Government Bond
Dollar Cash Lyxor Pan Africa 5-7Y (DR)
UCITS ETF UCITS ETF UCITS ETF
Notes usbD EUR EUR
ASSETS

Securities portfolio at cost 326 086 311 31961648 319 983 756
Net unrealised profit/ (loss) (3667 121) 1574 921 (14 085 164)
Securities portfolio at market value 2.2 322419190 33536 569 305 898 592
Cash at bank 9904 1025 408 718
Receivable for Fund shares issued 5423183
Receivable for securities sold 4273274 400 050 -
Receivable on swaps 5 -
Receivable on spot exchange -
Dividends receivable, net -
Interest receivable on bonds 1613 045 2137659
Swaps at market value 24,6 -
Unrealised appreciation on forward foreign exchange contracts 2.8, 11 -
Unrealised appreciation on financial futures contracts 2.3,10 -
Other assets -
328 315 413 33 937 649 313 868 152

LIABILITIES
Bank Overdraft 114 -
Payable for Fund shares redeemed -
Payable for securities purchased 2835167 5420 856
Payable on swaps 1438107 400 050 -
Payable on spot exchange -
Management fees payable 3 11 067 23 341 42 417
Swaps at market value 24,6 132 955 33 050 -
Unrealised depreciation on forward foreign exchange contracts 2.8, 11 -
Unrealised depreciation on financial futures contracts 2.3,10 -
Other liabilities 5 13727
4 417 296 456 560 5477 000
TOTAL NET ASSETS 323 898 117 33 481 089 308 391 152
The accompanying notes form an integral part of these financial statements. 7
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Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency)

MULTI UNITS MULTI UNITS MULTI UNITS
LUXEMBOURG - LUXEMBOURG - LUXEMBOURG -
Lyxor Euro Lyxor Euro Lyxor EuroMTS
Government Bond ~ Government Bond Highest Rated Macro-
7-10Y (DR) 15+Y (DR) Weighted Govt Bond
UCITS ETF UCITS ETF (DR) UCITS ETF
Notes EUR EUR EUR
ASSETS

Securities portfolio at cost 1204 020 156 72 923 648 475 856 745
Net unrealised profit/ (loss) (54 128 892) (7 510 989) (53 734 381)
Securities portfolio at market value 2.2 1149 891 264 65412 659 422 122 364
Cash at bank 391518 152 247 208 476
Receivable for Fund shares issued 8 284 382 - -
Receivable for securities sold - - -
Receivable on swaps - - -
Receivable on spot exchange - - -
Dividends receivable, net - - -
Interest receivable on bonds 8884 196 859 582 3411912
Swaps at market value 24,6 - - -
Unrealised appreciation on forward foreign exchange contracts 2.8, 11 - - -
Unrealised appreciation on financial futures contracts 2.3,10 - - -
Other assets - - -
1167 451 360 66 424 488 425 742 752

LIABILITIES
Bank Overdraft - - -
Payable for Fund shares redeemed - - -
Payable for securities purchased 8144710 - -
Payable on swaps - - -
Payable on spot exchange - - -
Management fees payable 3 151439 9115 56 023
Swaps at market value 24,6 - - -
Unrealised depreciation on forward foreign exchange contracts 28,11 - - -
Unrealised depreciation on financial futures contracts 2.3,10 - - -
Other liabilities 25756 3956 8131
8321905 13 071 64 154
TOTAL NET ASSETS 1159 129 455 66 411 417 425 678 598

The accompanying notes form an integral part of these financial statements. 8



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

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

MULTI UNITS MULTI UNITS
MULTI UNITS LUXEMBOURG - LUXEMBOURG -
LUXEMBOURG - Lyxor EUR 2-10Y Lyxor US$ 10Y

Lyxor S&P 500 Daily Inflation Inflation
(-2x) Inverse Expectations Expectations
UCITS ETF UCITS ETF UCITS ETF
Notes usD EUR usD
ASSETS

Securities portfolio at cost 56 957 976 608 049 796 77 472 661
Net unrealised profit/ (loss) (465 695) 2885529 (2217 924)
Securities portfolio at market value 2.2 56 492 281 610 935 325 75254 737
Cash at bank 6522 71070 4 449
Receivable for Fund shares issued - - 1207 656
Receivable for securities sold 1783 640 8072905 -
Receivable on swaps 40 2283875 1939999
Receivable on spot exchange - - -
Dividends receivable, net - - -
Interest receivable on bonds - 4135382 489 642
Swaps at market value 24,6 - - -
Unrealised appreciation on forward foreign exchange contracts 2.8, 11 - - -
Unrealised appreciation on financial futures contracts 2.3,10 - - -
Other assets - - -
58 282 483 625 498 557 78 896 483

LIABILITIES
Bank Overdraft - - -
Payable for Fund shares redeemed - - -
Payable for securities purchased 1411 437 10 356 780 1939 999
Payable on swaps 372 203 - 1207 656
Payable on spot exchange - - -
Management fees payable 3 26 764 130 270 15016
Swaps at market value 24,6 1967 595 1913 800 189814
Unrealised depreciation on forward foreign exchange contracts 28,11 - - -
Unrealised depreciation on financial futures contracts 2.3,10 - - -
Other liabilities 147 - -
3778 146 12 400 850 3 352 485
TOTAL NET ASSETS 54 504 337 613 097 707 75 543 998

The accompanying notes form an integral part of these financial statements. 9



MULTI UNITS LUXEMBOURG

JUNE 30, 2023

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

MULTI UNITS MULTI UNITS MULTI UNITS
LUXEMBOURG - LUXEMBOURG - LUXEMBOURG -
Amundi US Amundi US Amundi US
Treasury Bond 1-3Y Treasury Bond 3-7Y Treasury Bond 10+Y
Notes usbD usD usD
ASSETS

Securities portfolio at cost 492 862 610 141328 122 734 419 960
Net unrealised profit/ (loss) (4 025 132) (3259 237) (46 139 939)
Securities portfolio at market value 2.2 488 837 478 138 068 885 688 280 021
Cash at bank 2194 450 351431 1684 869
Receivable for Fund shares issued -
Receivable for securities sold -
Receivable on swaps -
Receivable on spot exchange -
Dividends receivable, net -
Interest receivable on bonds 2501699 694 668 5896 473
Swaps at market value 24,6 -
Unrealised appreciation on forward foreign exchange contracts 28,11 5112 676 1021215 4025 196
Unrealised appreciation on financial futures contracts 2.3,10 -
Other assets 9 -
498 646 303 140 136 208 699 886 559

LIABILITIES
Bank Overdraft 101 542 109 252
Payable for Fund shares redeemed -
Payable for securities purchased -
Payable on swaps -
Payable on spot exchange 534 192 260 087 585 088
Management fees payable 3 36 048 7315 41 585
Swaps at market value 24,6 -
Unrealised depreciation on forward foreign exchange contracts 28,11 609 643 53 529 503 033
Unrealised depreciation on financial futures contracts 2.3,10 -
Other liabilities 129 083 127 256
1410 508 320 931 1366 214
TOTAL NET ASSETS 497 235 795 139 815 277 698 520 345
The accompanying notes form an integral part of these financial statements. 10



MULTI UNITS LUXEMBOURG

JUNE 30, 2023

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

MULTI UNITS
MULTI UNITS LUXEMBOURG -
LUXEMBOURG - MULTI UNITS Lyxor Core
Lyxor iBoxx £ Liquid LUXEMBOURG - UK Government
Corporates Lyxor Core UK Inflation-
Long Dated  GovernmentBond  Linked Bond (DR)
UCITS ETF (DR) UCITS ETF UCITS ETF
Notes GBP GBP GBP
ASSETS

Securities portfolio at cost 4679 843 889 892 826 92 849 399
Net unrealised profit/ (loss) (188 827) (167 020 649) (15432 672)
Securities portfolio at market value 2.2 4491016 722872177 77416 727
Cash at bank 358 96 779 249 276
Receivable for Fund shares issued -
Receivable for securities sold 102 849 -
Receivable on swaps -
Receivable on spot exchange -
Dividends receivable, net -
Interest receivable on bonds 71236 5016 491 154 643
Swaps at market value 24,6 8 687 -
Unrealised appreciation on forward foreign exchange contracts 2.8, 11 -
Unrealised appreciation on financial futures contracts 2.3,10 -
Other assets -
4 674 146 727 985 447 77 820 646

LIABILITIES
Bank Overdraft -
Payable for Fund shares redeemed -
Payable for securities purchased 96 564 -
Payable on swaps 6285 -
Payable on spot exchange -
Management fees payable 3 341 29721 4417
Swaps at market value 24,6 -
Unrealised depreciation on forward foreign exchange contracts 2.8, 11 -
Unrealised depreciation on financial futures contracts 2.3,10 -
Other liabilities 6589 299
103 190 36 310 4716
TOTAL NET ASSETS 4 570 956 727 949 137 77 815 930

The accompanying notes form an integral part of these financial statements.
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MULTI UNITS LUXEMBOURG

JUNE 30, 2023

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

MULTI UNITS
LUXEMBOURG -
MULTI UNITS Lyxor UK MULTI UNITS
LUXEMBOURG - Government LUXEMBOURG -
Amundi US Treasury Bond 0-5Y Lyxor Core US TIPS
Bond 7-10Y (DR) UCITS ETF (DR) UCITS ETF
Notes usbD GBP usD
ASSETS

Securities portfolio at cost 1102755 118 425034 637 1698 848 979
Net unrealised profit/ (loss) (20 902 687) (19 958 051) (52 280 587)
Securities portfolio at market value 2.2 1081 852 431 405 076 586 1646 568 392
Cash at bank 4820038 169 833 18 257 555
Receivable for Fund shares issued -
Receivable for securities sold -
Receivable on swaps -
Receivable on spot exchange -
Dividends receivable, net -
Interest receivable on bonds 6369 726 2197 595 5260 585
Swaps at market value 24,6 -
Unrealised appreciation on forward foreign exchange contracts 28,11 11918 977 31804 109
Unrealised appreciation on financial futures contracts 2.3,10 -
Other assets 195 -
1104 961 367 407 444 014 1701 890 641

LIABILITIES
Bank Overdraft 63 363 30 075
Payable for Fund shares redeemed -
Payable for securities purchased -
Payable on swaps -
Payable on spot exchange 1589 341 6 923 053
Management fees payable 3 39503 16 940 153 194
Swaps at market value 24,6 -
Unrealised depreciation on forward foreign exchange contracts 2.8, 11 199 669 1102 085
Unrealised depreciation on financial futures contracts 2.3,10 -
Other liabilities 38 331 4326 458 894
1930 207 21 266 8 667 301
TOTAL NET ASSETS 1103 031 160 407 422 748 1693 223 340

The accompanying notes form an integral part of these financial statements.
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MULTI UNITS LUXEMBOURG

JUNE 30, 2023

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

MULTI UNITS MULTI UNITS
MULTI UNITS LUXEMBOURG - LUXEMBOURG -
LUXEMBOURG - Lyxor FTSE ltalia All Lyxor Core
Lyxor Green Bond  Cap PIR 2020 (DR) MSCI EMU (DR)
(DR) UCITS ETF UCITS ETF UCITS ETF
Notes EUR EUR EUR
ASSETS

Securities portfolio at cost 671673 822 8488 904 323516 992
Net unrealised profit/ (loss) (72 715 460) 1818758 51451677
Securities portfolio at market value 2.2 598 958 362 10 307 662 374 968 669
Cash at bank 4 869 543 138 826 1791756
Receivable for Fund shares issued 5225073 -
Receivable for securities sold 595 601 -
Receivable on swaps -
Receivable on spot exchange -
Dividends receivable, net 202 303
Interest receivable on bonds 4 030 656 -
Swaps at market value 24,6 -
Unrealised appreciation on forward foreign exchange contracts 2.8, 11 916 065 -
Unrealised appreciation on financial futures contracts 2.3,10 4040 37220
Other assets 5181214 176 236
619 776 514 10 450 528 377176 184

LIABILITIES
Bank Overdraft 41277 6
Payable for Fund shares redeemed -
Payable for securities purchased 10209 520 -
Payable on swaps -
Payable on spot exchange 156 934 -
Management fees payable 3 125911 2937 36 661
Swaps at market value 24,6 -
Unrealised depreciation on forward foreign exchange contracts 2.8, 11 306 548 -
Unrealised depreciation on financial futures contracts 2.3,10 -
Other liabilities 58 528 159 6479
10 898 718 3096 43 146
TOTAL NET ASSETS 608 877 796 10 447 432 377133 038
The accompanying notes form an integral part of these financial statements. 13



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

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

MULTI UNITS MULTI UNITS MULTI UNITS
LUXEMBOURG - LUXEMBOURG - LUXEMBOURG -
Lyxor Euro Lyxor Euro Lyxor Euro
Government Bond  Government Bond  Government Bond
1-3Y (DR) 3-5Y (DR) 10-15Y (DR)
UCITS ETF UCITS ETF UCITS ETF
Notes EUR EUR EUR
ASSETS

Securities portfolio at cost 1300 445 373 1170315810 490 401 752
Net unrealised profit/ (loss) (33470 485) (26 274 2295) (31722 886)
Securities portfolio at market value 2.2 1266 974 888 1144 041 585 458 678 866
Cash at bank 702 546 485018 1953725
Receivable for Fund shares issued - - -
Receivable for securities sold - - -
Receivable on swaps - - -
Receivable on spot exchange - - -
Dividends receivable, net - - -
Interest receivable on bonds 8408 943 8 973 354 4 870490
Swaps at market value 24,6 - - -
Unrealised appreciation on forward foreign exchange contracts 2.8, 11 - - -
Unrealised appreciation on financial futures contracts 2.3,10 - - -
Other assets - - -
1276 086 377 1153 499 957 465 503 081

LIABILITIES
Bank Overdraft - - -
Payable for Fund shares redeemed - - -
Payable for securities purchased - - -
Payable on swaps - - -
Payable on spot exchange - - -
Management fees payable 3 173 440 159 533 53 364
Swaps at market value 24,6 - - -
Unrealised depreciation on forward foreign exchange contracts 28,11 - - -
Unrealised depreciation on financial futures contracts 2.3,10 - - -
Other liabilities 45225 43 521 10917
218 665 203 054 64 281
TOTAL NET ASSETS 1275 867 712 1153 296 903 465 438 800

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



MULTI UNITS LUXEMBOURG

JUNE 30, 2023

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

MULTI UNITS
LUXEMBOURG -
MULTI UNITS Lyxor Core Euro
LUXEMBOURG - Government MULTI UNITS
Lyxor Euro Inflation- LUXEMBOURG -
Government Bond  Linked Bond (DR) Lyxor FTSE 100
(DR) UCITS ETF UCITS ETF UCITS ETF
Notes EUR EUR GBP
ASSETS
Securities portfolio at cost 1271568 615 1071973719 490 383 335
Net unrealised profit/ (loss) (87909 911) (33514 905) 27735208
Securities portfolio at market value 2.2 1183 658 704 1038 458 814 518 118 543
Cash at bank 1046 898 248 931 79 376
Receivable for Fund shares issued -
Receivable for securities sold 2577 651
Receivable on swaps 32
Receivable on spot exchange -
Dividends receivable, net -
Interest receivable on bonds 10 193 669 5786 934 -
Swaps at market value 24,6 672 163
Unrealised appreciation on forward foreign exchange contracts 2.8, 11 -
Unrealised appreciation on financial futures contracts 2.3,10 -
Other assets -
1194 899 271 1044 494 679 521 447 765
LIABILITIES
Bank Overdraft 26 965
Payable for Fund shares redeemed -
Payable for securities purchased -
Payable on swaps 2 577 651
Payable on spot exchange -
Management fees payable 3 131843 76 642 66 711
Swaps at market value 24,6 -
Unrealised depreciation on forward foreign exchange contracts 2.8, 11 -
Unrealised depreciation on financial futures contracts 2.3,10 -
Other liabilities 25884 6421 29 506
157 727 83 063 2700833
TOTAL NET ASSETS 1194 741 544 1044 411 616 518 746 932
The accompanying notes form an integral part of these financial statements. 15



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

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

MULTI UNITS

LUXEMBOURG - MULTI UNITS
Lyxor Core MSCI MULTI UNITS LUXEMBOURG -
World (DR) LUXEMBOURG - Lyxor MSCI EM Asia
UCITS ETF  Amundi MSCI Japan UCITS ETF
Notes usbD JPY usD

ASSETS
Securities portfolio at cost 2711 958 500 307 327 634 112 164 314 509
Net unrealised profit/ (loss) 331467 335 75834 527 964 5855 582
Securities portfolio at market value 2.2 3043 425835 383 162 162 076 170 170 091
Cash at bank 11 500 064 2709921 332 15572
Receivable for Fund shares issued - 437793 102 -
Receivable for securities sold 1091 1348 164 2046 619
Receivable on swaps - - 492

Receivable on spot exchange - - -
Dividends receivable, net 2537182 404 273 801 -
Interest receivable on bonds - - -

Swaps at market value 24,6 - - -
Unrealised appreciation on forward foreign exchange contracts 28,11 - 420 215127 -
Unrealised appreciation on financial futures contracts 2.3,10 101512 55720 000 -
Other assets - 437 932 708 -
3 057 565 684 387 629 366 310 172 232 774

LIABILITIES
Bank Overdraft 3752126 28 969 89
Payable for Fund shares redeemed - - -
Payable for securities purchased - 1426 166 622 505 628
Payable on swaps - - 1541451
Payable on spot exchange 1546 - -
Management fees payable 3 291 167 37310275 16 978
Swaps at market value 24,6 - - 1750 846
Unrealised depreciation on forward foreign exchange contracts 28,11 - 7513755 -
Unrealised depreciation on financial futures contracts 2.3,10 - - -
Other liabilities 42 332 42 116 820 32
4087171 1513 136 441 3 815024
TOTAL NET ASSETS 3053 478 513 386 116 229 869 168 417 750

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



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

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

MULTI UNITS MULTI UNITS MULTI UNITS
LUXEMBOURG - LUXEMBOURG - LUXEMBOURG -
Lyxor Core UK Equity Lyxor Core Lyxor MSCI USA
All Cap (DR) US Equity (DR) ESG Leaders Extra
UCITS ETF UCITS ETF (DR) UCITS ETF
Notes GBP usD usD

ASSETS
Securities portfolio at cost 332890 000 14 670 341 241 360 684
Net unrealised profit/ (loss) 5287613 7 345 005 20 504 302
Securities portfolio at market value 2.2 338177613 22015 346 261 864 986
Cash at bank 1734771 107 154 537732

Receivable for Fund shares issued - - -
Receivable for securities sold - - -
Receivable on swaps - - -
Receivable on spot exchange - - -
Dividends receivable, net 1199 149 10 073 113 146
Interest receivable on bonds - - -
Swaps at market value 24,6 - - -
Unrealised appreciation on forward foreign exchange contracts 2.8, 11 - - -

Unrealised appreciation on financial futures contracts 2.3,10 - 3478 20 863

Other assets - - -
341 111 533 22 136 051 262 536 727

LIABILITIES

Bank Overdraft 346 - -

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

Management fees payable 3 11272 rakl 31437
Swaps at market value 24,6 - - -
Unrealised depreciation on forward foreign exchange contracts 28,11 - - -
Unrealised depreciation on financial futures contracts 2.3,10 17 250 - -
Other liabilities 23081 - 4296

51949 711 35733
TOTAL NET ASSETS 341 059 584 22 135 340 262 500 994

The accompanying notes form an integral part of these financial statements. 17



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

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

MULTI UNITS MULTI UNITS
LUXEMBOURG - LUXEMBOURG - MULTI UNITS
Lyxor MSCI World Lyxor MSCI All LUXEMBOURG -
ESG Leaders Extra Country World  Lyxor Nasdag-100
(DR) UCITS ETF UCITS ETF UCITS ETF
Notes usD EUR EUR
ASSETS

Securities portfolio at cost 769 129 169 873 382 332 2 285 355 358
Net unrealised profit/ (loss) 55161 553 44970 368 153413 475
Securities portfolio at market value 2.2 824 290 722 918 352 700 2438768 833
Cash at bank 6024 413 355797 371684
Receivable for Fund shares issued - 2487 351 -
Receivable for securities sold 497 - 4685214
Receivable on swaps - 3030986 59
Receivable on spot exchange - - -
Dividends receivable, net 621192 - -
Interest receivable on bonds - - -
Swaps at market value 24,6 - - 7329776
Unrealised appreciation on forward foreign exchange contracts 28,11 1237120 - -
Unrealised appreciation on financial futures contracts 2.3,10 119 068 - -
Other assets - - -
832293 012 924 226 834 2 451 155 566

LIABILITIES
Bank Overdraft 61384 307 436
Payable for Fund shares redeemed - - -
Payable for securities purchased - 3015502 -
Payable on swaps - 2476153 4685 214
Payable on spot exchange - - -
Management fees payable 3 211948 331032 437 294
Swaps at market value 24,6 - 3375740 -
Unrealised depreciation on forward foreign exchange contracts 2.8, 11 102 317 - -
Unrealised depreciation on financial futures contracts 2.3,10 - - -
Other liabilities 79 878 68 911 189 377
455 527 9 267 645 5312 321
TOTAL NET ASSETS 831 837 485 914 959 189 2 445 843 245

The accompanying notes form an integral part of these financial statements. 18



MULTI UNITS LUXEMBOURG

JUNE 30, 2023

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

MULTI UNITS MULTI UNITS
MULTI UNITS LUXEMBOURG - LUXEMBOURG -
LUXEMBOURG - Amundi EUR Lyxor ESG Euro
Lyxor Euro Stoxx Corporate Bond Corporate Bond Ex
Banks (DR) Climate Net Zero Financials (DR)
UCITS ETF Ambition PAB UCITS ETF
Notes EUR EUR EUR
ASSETS

Securities portfolio at cost 1285 189 950 1186 151717 54 339 567
Net unrealised profit/ (loss) 216 689 685 (44 709 396) (3136 391)
Securities portfolio at market value 2.2 1501879635 1141 442 321 51203176
Cash at bank 978 822 4021916 203 478
Receivable for Fund shares issued -
Receivable for securities sold -
Receivable on swaps -
Receivable on spot exchange -
Dividends receivable, net -
Interest receivable on bonds 10 365 863 412 479
Swaps at market value 24,6 -
Unrealised appreciation on forward foreign exchange contracts 2.8, 11 -
Unrealised appreciation on financial futures contracts 2.3,10 366 368 -
Other assets 5384 274 11 -
1508 609 099 1155 830 111 51819 133

LIABILITIES
Bank Overdraft 209 109 -
Payable for Fund shares redeemed -
Payable for securities purchased -
Payable on swaps -
Payable on spot exchange -
Management fees payable 3 379032 132734 5902
Swaps at market value 24,6 -
Unrealised depreciation on forward foreign exchange contracts 2.8, 11 -
Unrealised depreciation on financial futures contracts 2.3,10 -
Other liabilities 120 896 88 107 1991
709 037 220 841 7893
TOTAL NET ASSETS 1507 900 062 1155 609 270 51 811 240
The accompanying notes form an integral part of these financial statements. 19



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

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

MULTI UNITS MULTI UNITS
MULTI UNITS LUXEMBOURG - LUXEMBOURG -
LUXEMBOURG - Lyxor EuroMTS Lyxor EuroMTS
Amundi Bloomberg Highest Rated Highest Rated
Equal-weight Macro-Weighted Macro-Weighted
Commodity Govt Bond 1-3Y Govt Bond 3-5Y
ex-Agriculture (DR) UCITS ETF (DR) UCITS ETF
Notes EUR EUR EUR
ASSETS

Securities portfolio at cost 1250910 582 266 456 902 94028 133
Net unrealised profit/ (loss) 97 359 058 (5914 243 (2 299 754)
Securities portfolio at market value 2.2 1348 269 640 260 542 659 91728 379
Cash at bank 455755 92610 151 820
Receivable for Fund shares issued -
Receivable for securities sold 3798 842 -
Receivable on swaps 748 067 -
Receivable on spot exchange -
Dividends receivable, net 454 483 -
Interest receivable on bonds 1483432 591915
Swaps at market value 24,6 -
Unrealised appreciation on forward foreign exchange contracts 2.8, 11 -
Unrealised appreciation on financial futures contracts 2.3,10 -
Other assets 4036 -
1353 730 823 262 118 701 92 472 114

LIABILITIES
Bank Overdraft 129 652 -
Payable for Fund shares redeemed -
Payable for securities purchased 1007 903 -
Payable on swaps 3993 429 -
Payable on spot exchange -
Management fees payable 3 332234 35 344 13 246
Swaps at market value 24,6 1593 270 -
Unrealised depreciation on forward foreign exchange contracts 2.8, 11 -
Unrealised depreciation on financial futures contracts 2.3,10 -
Other liabilities 61768 10 768 5847
7118 256 46 112 19 093
TOTAL NET ASSETS 1346 612 567 262 072 589 92 453 021
The accompanying notes form an integral part of these financial statements. 20



MULTI UNITS LUXEMBOURG

JUNE 30, 2023

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

MULTI UNITS
LUXEMBOURG - MULTI UNITS
MULTIUNITS  Lyxor Inverse US$ LUXEMBOURG -
LUXEMBOURG - 10Y Inflation  Lyxor MSCI China
Lyxor MSCI China Expectations ESG Leaders Extra
UCITS ETF UCITS ETF (DR) UCITS ETF
Notes usD usD EUR
ASSETS

Securities portfolio at cost 340 157 700 19 5636 333 409 853 167
Net unrealised profit/ (loss) 43584 145 (567 753) (56 937 428)
Securities portfolio at market value 2.2 383 741 845 18 968 580 352915739
Cash at bank 55833 2133 14 934 850
Receivable for Fund shares issued -
Receivable for securities sold 4580272 4922 954 -
Receivable on swaps 57 4700 970 -
Receivable on spot exchange 24 228
Dividends receivable, net 1168 710
Interest receivable on bonds 123 229 -
Swaps at market value 24,6 206 742 -
Unrealised appreciation on forward foreign exchange contracts 2.8, 11 -
Unrealised appreciation on financial futures contracts 2.3,10 5649
Other assets -
388 378 007 28 924 608 369 049 176

LIABILITIES
Bank Overdraft 10 576 13491 342
Payable for Fund shares redeemed 4700970 -
Payable for securities purchased 23 474 -
Payable on swaps 4580 272 4 899 480 -
Payable on spot exchange -
Management fees payable 3 92772 6577 189 565
Swaps at market value 24,6 3028 896 -
Unrealised depreciation on forward foreign exchange contracts 2.8, 11 -
Unrealised depreciation on financial futures contracts 2.3,10 1664
Other liabilities 30992 8 351
7743508 9 630 501 13 690 922
TOTAL NET ASSETS 380 634 499 19 294 107 355 358 254
The accompanying notes form an integral part of these financial statements. 21



MULTI UNITS LUXEMBOURG

JUNE 30, 2023

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

MULTI UNITS
LUXEMBOURG -

MULTI UNITS
LUXEMBOURG -

Lyxor Hong Kong Lyxor MSCI AC Asia

MULTI UNITS
LUXEMBOURG -
Lyxor MSCI AC Asia

(HSI) Ex Japan Pacific Ex Japan
UCITS ETF UCITS ETF UCITS ETF
Notes EUR EUR EUR
ASSETS

Securities portfolio at cost 157 997 665 272 956 314 347 080 444
Net unrealised profit/ (loss) 2736 309 14 539 708 43152970
Securities portfolio at market value 2.2 160 733 974 287 496 022 390 233 414
Cash at bank 3035 15237 51795
Receivable for Fund shares issued -
Receivable for securities sold 2241715 4603 326 3490 693
Receivable on swaps 463 44
Receivable on spot exchange -
Dividends receivable, net 383313
Interest receivable on bonds -
Swaps at market value 24,6 -
Unrealised appreciation on forward foreign exchange contracts 2.8, 11 -
Unrealised appreciation on financial futures contracts 2.3,10 -
Other assets -
162 978 724 292 115 048 394 159 259

LIABILITIES
Bank Overdraft 953 114 44 814
Payable for Fund shares redeemed -
Payable for securities purchased 1656 517 -
Payable on swaps 2241715 2 947 194 3874 006
Payable on spot exchange -
Management fees payable 3 85 246 120 047 196 268
Swaps at market value 24,6 2393 431 2852 068 3594 122
Unrealised depreciation on forward foreign exchange contracts 2.8, 11 -
Unrealised depreciation on financial futures contracts 2.3,10 -
Other liabilities 78 253
4721 345 7576 018 7709 463
TOTAL NET ASSETS 158 257 379 284 539 030 386 449 796
The accompanying notes form an integral part of these financial statements. 22



MULTI UNITS LUXEMBOURG

JUNE 30, 2023

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

MULTI UNITS
MULTI UNITS LUXEMBOURG - MULTI UNITS
LUXEMBOURG - Amundi MSCI LUXEMBOURG -
Lyxor MSCI Indonesia Semiconductors  Lyxor MSCI Brazil
UCITS ETF ESG Screened UCITS ETF
Notes EUR usD EUR
ASSETS

Securities portfolio at cost 47 165 801 83543693 367 257 129
Net unrealised profit/ (loss) 643 640 (658 754) 35204 734
Securities portfolio at market value 2.2 47 809 441 82 884 939 402 461 863
Cash at bank 1324 430 331 17749
Receivable for Fund shares issued -
Receivable for securities sold 48 -
Receivable on swaps 381176 3918 691
Receivable on spot exchange -
Dividends receivable, net 39473 111 150
Interest receivable on bonds -
Swaps at market value 24,6 -
Unrealised appreciation on forward foreign exchange contracts 2.8, 11 -
Unrealised appreciation on financial futures contracts 2.3,10 3691 -
Other assets -
48 191 941 83 358 482 406 509 453

LIABILITIES
Bank Overdraft 136 274 339 529
Payable for Fund shares redeemed -
Payable for securities purchased 381176 3918 642
Payable on swaps 111150
Payable on spot exchange -
Management fees payable 3 15 307 22786 213 351
Swaps at market value 24,6 156 001 2542 808
Unrealised depreciation on forward foreign exchange contracts 2.8, 11 -
Unrealised depreciation on financial futures contracts 2.3,10 -
Other liabilities 49
552 620 297 125 6786 529
TOTAL NET ASSETS 47 639 321 83 061 357 399 722 924
The accompanying notes form an integral part of these financial statements. 23



MULTI UNITS LUXEMBOURG

JUNE 30, 2023

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

MULTI UNITS MULTI UNITS
LUXEMBOURG - LUXEMBOURG - MULTI UNITS
Lyxor MSCI Eastern Lyxor MSCI EM LUXEMBOURG -
Europe Ex Russia Latin America  Lyxor MSCI Korea
UCITS ETF UCITS ETF UCITS ETF
Notes EUR EUR EUR
ASSETS

Securities portfolio at cost 136 537 427 37 662 738 109 113 697
Net unrealised profit/ (loss) 21664 848 1338 105 3405 162
Securities portfolio at market value 2.2 158 202 275 39000 843 112 518 859
Cash at bank 14 451 2088 10 376
Receivable for Fund shares issued -
Receivable for securities sold 1527 962
Receivable on swaps 917 023 372 521 23
Receivable on spot exchange -
Dividends receivable, net 144 453 -
Interest receivable on bonds -
Swaps at market value 24,6 -
Unrealised appreciation on forward foreign exchange contracts 2.8, 11 -
Unrealised appreciation on financial futures contracts 2.3,10 -
Other assets -
159 278 202 39 375 452 114 057 220

LIABILITIES
Bank Overdraft 561 99 491
Payable for Fund shares redeemed -
Payable for securities purchased 917 011 372517 279 464
Payable on swaps 144 453 1248 498
Payable on spot exchange -
Management fees payable 3 66 126 16 907 43932
Swaps at market value 24,6 1691 364 380 289 1043 663
Unrealised depreciation on forward foreign exchange contracts 2.8, 11 -
Unrealised depreciation on financial futures contracts 2.3,10 -
Other liabilities 310 5 374
2819 825 769 817 2616 422
TOTAL NET ASSETS 156 458 377 38 605 635 111 440 798
The accompanying notes form an integral part of these financial statements. 24



MULTI UNITS LUXEMBOURG

JUNE 30, 2023

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

MULTI UNITS
LUXEMBOURG - MULTI UNITS
MULTIUNITS  Lyxor Core Global LUXEMBOURG -
LUXEMBOURG - Inflation-Linked  Lyxor MSCI Europe
Lyxor MSCI Turkey 1-10Y Bond (DR)  ESG Leaders (DR)
UCITS ETF UCITS ETF UCITS ETF
Notes EUR usD EUR
ASSETS

Securities portfolio at cost 53404 900 138 284 052 1045 657 866
Net unrealised profit/ (loss) 7085 989 (3933 011) 76 834 905
Securities portfolio at market value 2.2 60 490 889 134 351 041 1122492772
Cash at bank 2758 593 167 4993 921
Receivable for Fund shares issued -
Receivable for securities sold 317 304 -
Receivable on swaps -
Receivable on spot exchange -
Dividends receivable, net 42 569 2 286 264
Interest receivable on bonds 461 588 -
Swaps at market value 24,6 -
Unrealised appreciation on forward foreign exchange contracts 28,11 1779897 154 109
Unrealised appreciation on financial futures contracts 2.3,10 6 705
Other assets 595 315
60 853 520 137 185 693 1130 529 086

LIABILITIES
Bank Overdraft 148 154 320 1725585
Payable for Fund shares redeemed -
Payable for securities purchased -
Payable on swaps 359 873 -
Payable on spot exchange 166 365 -
Management fees payable 3 21308 21141 252131
Swaps at market value 24,6 741 581 -
Unrealised depreciation on forward foreign exchange contracts 28,11 263 613 156 359
Unrealised depreciation on financial futures contracts 2.3,10 -
Other liabilities 199 935
1122910 605 439 2334010
TOTAL NET ASSETS 59 730 610 136 580 254 1128 195 076

The accompanying notes form an integral part of these financial statements.
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MULTI UNITS LUXEMBOURG

JUNE 30, 2023

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

MULTI UNITS
MULTI UNITS LUXEMBOURG - MULTI UNITS
LUXEMBOURG - Lyxor MSCI LUXEMBOURG -
Lyxor Global Green ~ Emerging Markets  Lyxor Core Global
Bond 1-10Y (DR) Ex China  Government Bond
UCITS ETF UCITS ETF (DR) UCITS ETF
Notes EUR usD usD
ASSETS

Securities portfolio at cost 173 852 164 352 163 364 61710 308
Net unrealised profit/ (loss) (7073 104) 11 803 697 (2 881 949)
Securities portfolio at market value 2.2 166 779 060 363 967 061 58 828 359
Cash at bank 4 841457 13 466 390 462
Receivable for Fund shares issued 1006 991 -
Receivable for securities sold 1052 131 9761336 -
Receivable on swaps 5235388 -
Receivable on spot exchange -
Dividends receivable, net -
Interest receivable on bonds 1315828 366 231
Swaps at market value 24,6 -
Unrealised appreciation on forward foreign exchange contracts 28,11 499 939 961 374
Unrealised appreciation on financial futures contracts 2.3,10 -
Other assets -
175 495 406 378 977 251 60 546 426

LIABILITIES
Bank Overdraft 3425649 431 1307
Payable for Fund shares redeemed 1006 699 -
Payable for securities purchased 999 484 8815179 -
Payable on swaps 6181313 -
Payable on spot exchange 74 436 55 104
Management fees payable 3 137 236 44 454 7191
Swaps at market value 24,6 4104 018 -
Unrealised depreciation on forward foreign exchange contracts 2.8, 11 1197 471 104 491
Unrealised depreciation on financial futures contracts 2.3,10 -
Other liabilities 207 284 232 -
7048 259 19 145 627 168 093
TOTAL NET ASSETS 168 447 147 359 831 624 60 378 333
The accompanying notes form an integral part of these financial statements. 26



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

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

MULTI UNITS
MULTI UNITS MULTI UNITS LUXEMBOURG -
LUXEMBOURG - LUXEMBOURG - Lyxor MSCI USA ESG
Lyxor Core Japanese Lyxor US Curve Climate
Government Bond Steepening 2-10 Transition CTB (DR)
(DR) UCITS ETF UCITS ETF UCITS ETF
Notes JPY usD usD
ASSETS

Securities portfolio at cost 2547 623 548 1863 200 477 31840 458
Net unrealised profit/ (loss) (5 368 268) 7284 023 2000 346
Securities portfolio at market value 2.2 2542 255 280 1870484 500 33 840 804
Cash at bank 2176 103 24 180 78 314
Receivable for Fund shares issued 1590618 315 18 475 831 -
Receivable for securities sold - 10 763 003 -
Receivable on swaps - 32485952 -
Receivable on spot exchange - - -
Dividends receivable, net - - 8 591
Interest receivable on bonds 4602 781 11309 930 -
Swaps at market value 24,6 - - -
Unrealised appreciation on forward foreign exchange contracts 2.8, 11 - - -
Unrealised appreciation on financial futures contracts 2.3,10 - - 2782
Other assets - - -
4139 652 479 1943 543 396 33930 491

LIABILITIES
Bank Overdraft - - -
Payable for Fund shares redeemed - - -
Payable for securities purchased 1589 794 983 41740 749 -
Payable on swaps - 19 984 037 -
Payable on spot exchange - - -
Management fees payable 3 58 510 410 787 3870
Swaps at market value 24,6 - 10 964 565 -
Unrealised depreciation on forward foreign exchange contracts 28,11 - - -
Unrealised depreciation on financial futures contracts 2.3,10 - - -
Other liabilities 33633 - 888
1589 887 126 73100 138 4758
TOTAL NET ASSETS 2 549 765 353 1870 443 258 33925733

The accompanying notes form an integral part of these financial statements. 27



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

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

MULTI UNITS MULTI UNITS
LUXEMBOURG - MULTI UNITS LUXEMBOURG -
Lyxor MSCI Europe LUXEMBOURG - Lyxor Net Zero 2050
ESG Climate  Lyxor MSCI World S&P Eurozone
Transition CTB (DR) Climate Change (DR) Climate PAB (DR)
UCITS ETF UCITS ETF UCITS ETF
Notes EUR usD EUR

ASSETS
Securities portfolio at cost 4273 656 195039 408 1383 586 945
Net unrealised profit/ (loss) 251 357 18 169 036 125388 010
Securities portfolio at market value 2.2 4525013 213 208 444 1508 974 955
Cash at bank 36 641 526 986 10 194 739
Receivable for Fund shares issued - - -
Receivable for securities sold 466 55 -

Receivable on swaps - - -
Receivable on spot exchange - - -
Dividends receivable, net 5672 126 993 279 351
Interest receivable on bonds - - -
Swaps at market value 24,6 - - -
Unrealised appreciation on forward foreign exchange contracts 2.8, 11 - - -

Unrealised appreciation on financial futures contracts 2.3,10 46 3134 187 690

Other assets - - 1089 356
4 567 838 213 865 612 1520 726 091

LIABILITIES

Bank Overdraft 5510 234 267 528 404

Payable for Fund shares redeemed - - R
Payable for securities purchased 4176 - -
Payable on swaps - - -
Payable on spot exchange - - -

Management fees payable 3 563 34 373 245542
Swaps at market value 24,6 - - -
Unrealised depreciation on forward foreign exchange contracts 28,11 - - -
Unrealised depreciation on financial futures contracts 2.3,10 - - -
Other liabilities 35 1661 40 687

10 284 270 301 814 633
TOTAL NET ASSETS 4 557 554 213 595 311 1519 911 458

The accompanying notes form an integral part of these financial statements. 28



MULTI UNITS LUXEMBOURG

JUNE 30, 2023

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

MULTI UNITS MULTI UNITS
MULTI UNITS LUXEMBOURG - LUXEMBOURG -
LUXEMBOURG - Lyxor Net Zero 2050 Lyxor Net Zero 2050
Lyxor Net Zero 2050 S&P Europe S&P World
S&P 500 Climate PAB Climate PAB Climate PAB (DR)
(DR) UCITS ETF (DR) UCITS ETF UCITS ETF
Notes usD EUR usD
ASSETS

Securities portfolio at cost 1350 428 487 72 085 823 215 162 559
Net unrealised profit/ (loss) 113410 451 5490715 6086 162
Securities portfolio at market value 2.2 1463 838 938 77 576 538 221248 721
Cash at bank 10 652 395 1391987 2 336 567
Receivable for Fund shares issued 18 394 642 -
Receivable for securities sold -
Receivable on swaps -
Receivable on spot exchange -
Dividends receivable, net 616 659 65 668 155 031
Interest receivable on bonds -
Swaps at market value 24,6 -
Unrealised appreciation on forward foreign exchange contracts 2.8, 11 4760 029 -
Unrealised appreciation on financial futures contracts 2.3,10 211450 2590 21424
Other assets 18 098 545 -
1516 572 658 79 036 783 223761743

LIABILITIES
Bank Overdraft 8189 237929
Payable for Fund shares redeemed -
Payable for securities purchased 36 818 320 -
Payable on swaps -
Payable on spot exchange 234
Management fees payable 3 144 284 6 563 36 075
Swaps at market value 24,6 -
Unrealised depreciation on forward foreign exchange contracts 28,11 112 360 -
Unrealised depreciation on financial futures contracts 2.3,10 -
Other liabilities 1792 6 926
37 083 153 8 355 281164
TOTAL NET ASSETS 1479 489 505 79 028 428 223 480 579
The accompanying notes form an integral part of these financial statements. 29



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

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

MULTI UNITS
LUXEMBOURG - MULTI UNITS MULTI UNITS
Lyxor Euro LUXEMBOURG - LUXEMBOURG -
Government Lyxor Corporate Amundi MSCI
Green Bond (DR) Green Bond (DR) Emerging Markets Il
UCITS ETF UCITS ETF UCITS ETF
Notes EUR EUR usD
ASSETS

Securities portfolio at cost 187 610 306 26 826 128 1819970 853
Net unrealised profit/ (loss) (10 979 556) (1840 577) 186 903 631
Securities portfolio at market value 2.2 176 630 750 24 985 551 2006 874 484
Cash at bank 53042 127 075 1154 434
Receivable for Fund shares issued -
Receivable for securities sold 51604 762
Receivable on swaps 142
Receivable on spot exchange -
Dividends receivable, net -
Interest receivable on bonds 634 177 222 951 -
Swaps at market value 24,6 -
Unrealised appreciation on forward foreign exchange contracts 2.8, 11 -
Unrealised appreciation on financial futures contracts 2.3,10 -
Other assets 7516
177 317 969 25 335 577 2 059 641 338

LIABILITIES
Bank Overdraft -
Payable for Fund shares redeemed -
Payable for securities purchased -
Payable on swaps 51604 762
Payable on spot exchange -
Management fees payable 3 29097 4175 722769
Swaps at market value 24,6 6217795
Unrealised depreciation on forward foreign exchange contracts 2.8, 11 -
Unrealised depreciation on financial futures contracts 2.3,10 -
Other liabilities 3239 65 338
32 336 4175 58 610 664
TOTAL NET ASSETS 177 285 633 25 331 402 2001030674

The accompanying notes form an integral part of these financial statements.
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MULTI UNITS LUXEMBOURG
JUNE 30, 2023

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

MULTI UNITS
LUXEMBOURG -
Amundi MSCI Europe

Climate Action Combined
Notes EUR EUR
ASSETS

Securities portfolio at cost 580993 082 50774 123 648
Net unrealised profit/ (loss) 3231935 2008 666 551
Securities portfolio at market value 2.2 584 225 017 52782790 199
Cash at bank 2268 609 136 667 592
Receivable for Fund shares issued 81706 573
Receivable for securities sold 176 602 764
Receivable on swaps 136 108 021
Receivable on spot exchange 24 228
Dividends receivable, net 344 948 16 369 238
Interest receivable on bonds 118 374 262
Swaps at market value 24,6 16 778 696
Unrealised appreciation on forward foreign exchange contracts 28,11 61631686
Unrealised appreciation on financial futures contracts 2.3,10 25891 1438 482
Other assets 31804 547
586 864 465 53 560 296 288

LIABILITIES
Bank Overdraft 24 369 566
Payable for Fund shares redeemed 24 296 555
Payable for securities purchased 240 938 835
Payable on swaps 160 600 286
Payable on spot exchange 9502 687
Management fees payable 3 14619 8571954
Swaps at market value 24,6 68 783 346
Unrealised depreciation on forward foreign exchange contracts 2.8, 11 4504 293
Unrealised depreciation on financial futures contracts 2.3,10 24939
Other liabilities 2682916
14 619 544 275 377
TOTAL NET ASSETS 586 849 846 53 016 020 911

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

31



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

Statistical information

MULTI UNITS LUXEMBOURG - Lyxor DAX (DR) UCITS ETF

Currency 30/06/23 31/12/22 31112121
Class Acc
Number of shares 4092 706 4 304 369 4 555 909
Net asset value per share EUR 149.1618 129.3034 148.4770
Class Dist
Number of shares 837273 858473 888 027
Net asset value per share EUR 64.3174 55.7546 66.3098
Total Net Assets EUR 664 326 851 604 433 795 735 332 681

MULTI UNITS LUXEMBOURG - Lyxor DAILY LevDAX UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class Acc
Number of shares 917 929 1094 029 994 131
Net asset value per share EUR 131.6967 101.3844 141.2746
Class Dist
Number of shares 945 552 1369 652 752 156
Net asset value per share EUR 12.7024 9.7792 14.5257
Total Net Assets EUR 132 899 062 124 311 814 151 371 132

MULTI UNITS LUXEMBOURG - Lyxor S&P 500 UCITS ETF

Currency 30/06/23 31/12/22 31112121
Class Acc
Number of shares 6 655 380 6178 347 7506 432
Net asset value per share EUR 285.4102 249.7365 286.5597
Class Daily Hedged to CHF - Dist
Number of shares 111 780 111 780 82614
Net asset value per share CHF 184.3391 161.5062 208.2275
Class Daily Hedged to EUR - Acc
Number of shares 572692 167 661 36 152
Net asset value per share EUR 126.4350 109.9189 138.3995
Class Daily Hedged to EUR - Dist
Number of shares 2608 959 3209 081 3837 694
Net asset value per share EUR 228.1706 198.3693 254.7738
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MULTI UNITS LUXEMBOURG
JUNE 30, 2023

Statistical information (continued)

MULTI UNITS LUXEMBOURG - Lyxor S&P 500 UCITS ETF

Currency 30/06/23 31112122 31112121
Class Daily Hedged to GBP - Dist
Number of shares 112 012 174 642 281996
Net asset value per share GBP 151.5062 130.9237 166.3787
Class Dist (EUR)
Number of shares 56 470 379 65 782 221 93 827 531
Net asset value per share EUR 41.8074 36.5821 42.8262
Class Dist (USD)
Number of shares 50 697 083 53259704 59 087 685
Net asset value per share usD 45.6245 39.0531 48.7165
Class S - Acc
Number of shares 1598 555 1509 205 1164 290
Net asset value per share usb 118.2813 101.2427 123.7957
Total Net Assets EUR 7 262 388 532 6740542743 9882 555613
MULTI UNITS LUXEMBOURG - Lyxor Australia (S&P ASX 200) UCITS ETF

Currency 30/06/23 31/12/22 31112121
Class Dist
Number of shares 1648 363 1584 041 1390 922
Net asset value per share EUR 45.6840 45.6166 48.8691
Total Net Assets EUR 75303 827 72 258 651 67 973 155
MULTI UNITS LUXEMBOURG - Lyxor MSCI World Utilities TR UCITS ETF

Currency 28/06/23 31112122 31112121
Class Acc (EUR)
Number of shares 135949 136 667 93425
Net asset value per share EUR 272.4069 280.4412 276.8551
Class Acc (USD)
Number of shares 15618 16 840 17 440
Net asset value per share usD 298.2848 299.2997 314.8383
Total Net Assets EUR 41287 893 43049 683 30693 524
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MULTI UNITS LUXEMBOURG
JUNE 30, 2023

Statistical information (continued)

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Materials TR UCITS ETF

Currency 28/06/23 31112122 31112121
Class Acc (EUR)
Number of shares 112700 93818 86 751
Net asset value per share EUR 473.7927 464.7982 489.0134
Class Acc (USD)
Number of shares 27 846 47 027 30938
Net asset value per share usD 518.8254 496.0773 556.1301
Total Net Assets EUR 66 590 246 65 465 452 57 552 155

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

Currency 28/06/23 31/12/22 31112121
Class Acc (EUR)
Number of shares 146 980 162 007 145 989
Net asset value per share EUR 143.8121 115.4998 172.4135
Class Acc (USD)
Number of shares 40 858 40 858 36 928
Net asset value per share usD 157.4775 123.2698 196.0784
Total Net Assets EUR 27 013 504 23430984 31537 686

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

Currency 30/06/23 31/12/22 31112121
Class Acc (EUR)
Number of shares 2087 627 2077 964 1820712
Net asset value per share EUR 572.5690 422.2390 574.6895
Class Acc (USD)
Number of shares 214 282 212 424 238 816
Net asset value per share usD 624.6718 450.6339 653.5358
Total Net Assets EUR 1318001 752 967 091 085 1183 589 025

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

Currency 30/06/23 31112122 31112121
Class Acc (EUR)
Number of shares 1654 835 1795961 1316 462
Net asset value per share EUR 435.3649 4424432 440.3646
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MULTI UNITS LUXEMBOURG

JUNE 30, 2023

Statistical information (continued)

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

Currency 30/06/23 31112122 31112121
Class Acc (USD)
Number of shares 209 228 292 928 186 982
Net asset value per share usD 474.9654 4721715 500.7557
Total Net Assets EUR 811 544 271 924 207 634 662 059 198
MULTI UNITS LUXEMBOURG - Lyxor MSCI World Industrials TR UCITS ETF

Currency 28/06/23 31112122 31112121
Class Acc (EUR)
Number of shares 98 142 95142 106 630
Net asset value per share EUR 440.5572 402.0516 434.6352
Class Acc (USD)
Number of shares 20172 17 794 28 044
Net asset value per share usD 482.4101 429.0895 494.2671
Total Net Assets EUR 52 124 088 45 406 099 58 534 061
MULTI UNITS LUXEMBOURG - Lyxor MSCI World Energy TR UCITS ETF

Currency 28/06/23 31/12/22 31/12/21
Class Acc (EUR)
Number of shares 261790 376 126 281199
Net asset value per share EUR 367.8029 402.6603 259.0641
Class Acc (USD)
Number of shares 99771 114 913 129 379
Net asset value per share usD 402.7364 429.7366 294.6064
Total Net Assets EUR 132 982 500 197 721 658 106 365 881
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MULTI UNITS LUXEMBOURG
JUNE 30, 2023

Statistical information (continued)

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Financials TR UCITS ETF

Currency 30/06/23 31112122 31112121
Class Acc (EUR)
Number of shares 254 193 403 747 1200 983
Net asset value per share EUR 212.7713 210.6519 219.8390
Class Acc (USD)
Number of shares 2275624 256 997 4712157
Net asset value per share usD 232.1367 224.8205 250.0010
Total Net Assets EUR 538 279 203 139 187 550 1299 939 377

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

Currency 28/06/23 31/12/22 31112121
Class Acc (EUR)
Number of shares 149 458 158 625 167 282
Net asset value per share EUR 438.1560 356.4345 503.5893
Class Acc (USD)
Number of shares 15275 15275 19675
Net asset value per share usD 479.7761 380.4033 572.6795
Total Net Assets EUR 72178 697 61983 951 94 149 508
MULTI UNITS LUXEMBOURG - Lyxor MSCI World Consumer Staples TR UCITS ETF

Currency 28/06/23 31/12/22 31112121
Class Acc (EUR)
Number of shares 175 445 169 395 115089
Net asset value per share EUR 397.0133 395.4636 396.2823
Class Acc (USD)
Number of shares 30125 26 235 18 965
Net asset value per share usD 434.7270 422.0565 450.6504
Total Net Assets EUR 81613 959 77 364 507 53123 201
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MULTI UNITS LUXEMBOURG
JUNE 30, 2023

Statistical information (continued)

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

Currency 30/06/23 31/12/22 31/12/21
Class Acc
Number of shares 57 302 689 38 474 957 52911 615
Net asset value per share EUR 1.6724 2.7442 2.9626
Total Net Assets usD 104 556 004 112686 010 178 265 968

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

Currency 30/06/23 31112122 31112121
Class Acc
Number of shares 25970 25 946 25947
Net asset value per share GBP 198.5245 200.5133 186.2508
Class Dist
Number of shares 1181242 1064 549 537 285
Net asset value per share EUR 122.4835 119.6548 123.2081
Class Monthly Hedged to GBP - Acc
Number of shares 860 540 866 540 5011771
Net asset value per share GBP 153.6032 145.8382 1449837
Class S - Dist
Number of shares 3850 100 13
Net asset value per share EUR 28.7595 28.1707 154.2138
Total Net Assets EUR 304 832 370 275679 079 937 398 108

MULTI UNITS LUXEMBOURG - Lyxor S&P Eurozone ESG Dividend Aristocrats (DR) UCITS ETF

Currency 30/06/23 31112122 31112121
Class Acc
Number of shares 13 206 702 13 137 626 13798 620
Net asset value per share EUR 9.5020 8.6054 10.0014
Class Dist
Number of shares 201734 155 263 30877
Net asset value per share EUR 105.1716 95.2472 115.0415
Total Net Assets EUR 146 708 078 127 843 435 141 558 469
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MULTI UNITS LUXEMBOURG

JUNE 30, 2023

Statistical information (continued)

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

Currency 30/06/23 31112122 31/12/21
Class Acc
Number of shares 840 000 893 000 1003 000
Net asset value per share EUR 112.7060 109.3732 120.4700
Total Net Assets EUR 94673124 97 670 280 120 831 466
MULTI UNITS LUXEMBOURG - Lyxor MSCI Pacific ex Japan UCITS ETF

Currency 30/06/23 31/12/22 31112121
Class Dist
Number of shares 178 207 171 607 187 907
Net asset value per share usD 94.5172 94.3866 104.9908
Total Net Assets usD 16 843 638 16 197 406 19 728 521
MULTI UNITS LUXEMBOURG - Lyxor Fed Funds US Dollar Cash UCITS ETF

Currency 30/06/23 31/12/22 31112121
Class Acc
Number of shares 1219678 560 156 231248
Net asset value per share usD 109.7881 107.2314 105.5364
Class Dist
Number of shares 183 770 112470 125980
Net asset value per share usb 105.4106 102.9511 101.6874
Class S - Dist
Number of shares 19 544 720 100 100
Net asset value per share usD 8.7298 8.8819 150.1097
Total Net Assets usbD 323898 117 71646 164 37 230 686
MULTI UNITS LUXEMBOURG - Lyxor Pan Africa UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class Acc
Number of shares 3780242 3778 242 4134 642
Net asset value per share EUR 8.8568 8.7422 9.4508
Total Net Assets EUR 33481089 33030399 39075760
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MULTI UNITS LUXEMBOURG

JUNE 30, 2023

Statistical information (continued)

MULTI UNITS LUXEMBOURG - Lyxor Euro Government Bond 5-7Y (DR) UCITS ETF

Currency 30/06/23 31112122 31112121
Class Acc
Number of shares 2030744 1993 230 1405 800
Net asset value per share EUR 146.5661 143.7419 168.0461
Class Dist
Number of shares 75016 51005 49 870
Net asset value per share EUR 143.3413 140.5793 167.1887
Total Net Assets EUR 308 391 152 293 681 104 244 577 041
MULTI UNITS LUXEMBOURG - Lyxor Euro Government Bond 7-10Y (DR) UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class Acc
Number of shares 7223188 4929 536 2694 909
Net asset value per share EUR 156.3822 151.2689 187.7919
Class Dist
Number of shares 197 598 53990 53990
Net asset value per share EUR 149.5521 1446622 181.9847
Total Net Assets EUR 1159 129 455 753 496 287 515907 442
MULTI UNITS LUXEMBOURG - Lyxor Euro Government Bond 15+Y (DR) UCITS ETF

Currency 30/06/23 31/12/22 31112121
Class Acc
Number of shares 350 576 288 863 237 400
Net asset value per share EUR 178.7127 170.4601 266.0202
Class Dist
Number of shares 23843 17777 15 350
Net asset value per share EUR 157.6570 150.3767 240.3539
Total Net Assets EUR 66 411 417 51912 884 66 842 632
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MULTI UNITS LUXEMBOURG

JUNE 30, 2023

Statistical information (continued)

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

Currency 30/06/23 31112122 31112121
Class Acc
Number of shares 3483170 2551302 4403 260
Net asset value per share EUR 122.2101 120.0340 148.7177
Total Net Assets EUR 425678 598 306 243 085 654 842 995
MULTI UNITS LUXEMBOURG - Lyxor S&P 500 Daily (-2x) Inverse UCITS ETF

Currency 30/06/23 31112122 31112121
Class Acc
Number of shares 6 117 327 5381777 5050 663
Net asset value per share usD 8.9098 11.7033 8.8853
Total Net Assets usb 54 504 337 62 984 923 44 877 003
MULTI UNITS LUXEMBOURG - Lyxor EUR 2-10Y Inflation Expectations UCITS ETF

Currency 30/06/23 31112122 31112121
Class Acc
Number of shares 5404 976 10 744 044 22 654 012
Net asset value per share EUR 113.4320 111.7465 100.9561
Total Net Assets EUR 613 097 707 1200 609 529 2287 061 598

MULTI UNITS LUXEMBOURG - Lyxor US$ 10Y Inflation Expectations UCITS ETF

Currency 30/06/23 31112122 31112121
Class Acc
Number of shares 608 382 717 033 4130798
Net asset value per share usD 120.8221 118.1826 114.9470
Class Monthly Hedged to EUR - Dist
Number of shares 4100 5000 1000
Net asset value per share EUR 103.1065 101.9769 102.0414
Class Monthly Hedged to GBP - Dist
Number of shares 11791 11791 1000
Net asset value per share GBP 105.1856 103.3229 102.0574
Total Net Assets usD 75543 998 86 750 462 475077 352
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MULTI UNITS LUXEMBOURG - Amundi US Treasury Bond 1-3Y

Currency 30/06/23 31112122 31112121
Class UCITS ETF Acc
Number of shares 7401144 4106 130 65 200
Net asset value per share usD 9.8951 9.8022 10.1979
Class UCITS ETF Dist
Number of shares 1969728 3895 506 1417 009
Net asset value per share usD 96.0090 95.1082 100.3869
Class UCITS ETF EUR Hedged Dist
Number of shares 2523 637 1344 253 217 474
Net asset value per share EUR 83.1032 83.3631 89.9508
Class UCITS ETF GBP Hedged Dist
Number of shares 195000
Net asset value per share GBP 9.9865
Class UCITS ETF HKD Hedged Acc
Number of shares 16 200 116 200 19 200
Net asset value per share HKD 948.7147 947.2535 992.6025
Class UCITS ETF MXN Hedged Acc
Number of shares 107 613 25249 100 000
Net asset value per share MXN 262.0872 250.9415 245.6834
Total Net Assets usD 497 235795 544 768 932 168 804 936

MULTI UNITS LUXEMBOURG - Amundi US Treasury Bond 3-7Y

Currency 30/06/23 31112122 31112121
Class UCITS ETF Acc
Number of shares 123 922
Net asset value per share usD 208.9735
Class UCITS ETF Dist
Number of shares 755911 730726 312771
Net asset value per share usD 104.8299 103.7393 116.4258
Class UCITS ETF GBP Hedged Dist
Number of shares 2667 111 462 049
Net asset value per share GBP 10.2266 10.1750
Total Net Assets usD 139 815 277 81460 211 36414 643
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MULTI UNITS LUXEMBOURG - Amundi US Treasury Bond 10+Y

Currency 30/06/23 31112122 31112121
Class UCITS ETF Acc
Number of shares 7727 328 7502749 4 669 000
Net asset value per share usD 7.3938 7.1299 10.0836
Class UCITS ETF Dist
Number of shares 3785097 3079994 1661142
Net asset value per share usD 113.9857 109.9185 160.0510
Class UCITS ETF EUR Hedged Dist
Number of shares 2218 334 2421481 1057 775
Net asset value per share EUR 73.6064 72.1482 108.2018
Class UCITS ETF GBP Hedged Dist
Number of shares 1755674 1130 000
Net asset value per share GBP 10.7292 10.4278
Class UCITS ETF HKD Hedged Acc
Number of shares 85938 38989 18 200
Net asset value per share HKD 715.5827 695.3487 991.0924
Total Net Assets usD 698 520 345 596 144 996 445 417 944

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

Currency 30/06/23 31/12/22 3112/21
Class Dist
Number of shares 39 956 37 956 251101
Net asset value per share GBP 114.3997 115.7689 150.3065
Total Net Assets GBP 4 570 956 4394128 37742122
MULTI UNITS LUXEMBOURG - Lyxor Core UK Government Bond (DR) UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class Dist
Number of shares 7230938 5644 952 5193 373
Net asset value per share GBP 100.6714 104.3225 140.0774
Total Net Assets GBP 727 949 137 588 896 054 727 474 298
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MULTI UNITS LUXEMBOURG - Lyxor Core UK Government Inflation-Linked Bond (DR) UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class Dist
Number of shares 545072 470179 362 332
Net asset value per share GBP 142.7626 146.6681 221.7969
Total Net Assets GBP 77 815930 68 960 285 80 364 134

MULTI UNITS LUXEMBOURG - Amundi US Treasury Bond 7-10Y

Currency 30/06/23 31112122 31112121
Class UCITS ETF Acc
Number of shares 1236 272
Net asset value per share usD 252.3191
Class UCITS ETF Dist
Number of shares 1610028 1423613 1179758
Net asset value per share usD 85.8850 84.5347 100.9642
Class UCITS ETF EUR Hedged Acc
Number of shares 12 551 531
Net asset value per share EUR 41.6447
Class UCITS ETF GBP Hedged Dist
Number of shares 6 193 262 3227000
Net asset value per share GBP 10.3174 10.2212
Class UCITS ETF HKD Hedged Acc
Number of shares 12 200 12 200 19 200
Net asset value per share HKD 841.9414 835.3309 989.3075
Total Net Assets usD 1103031160 161 326 134 121 549 765

MULTI UNITS LUXEMBOURG - Lyxor UK Government Bond 0-5Y (DR) UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class Dist
Number of shares 25055175 27574790 12 376 019
Net asset value per share GBP 16.2610 16.4944 17.5178
Total Net Assets GBP 407 422 748 454 831794 216 801 620
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MULTI UNITS LUXEMBOURG - Lyxor Core US TIPS (DR) UCITS ETF

Currency 30/06/23 31112122 31112121
Class Acc
Number of shares 3092 699 2533614 3540 931
Net asset value per share usD 21.0577 20.6607 23.6651
Class Dist
Number of shares 4841453 7394 754 8989 208
Net asset value per share usbD 108.2156 106.1871 122.4360
Class Monthly Hedged to EUR - Dist
Number of shares 12713982 5213263 4 970 026
Net asset value per share EUR 18.5515 18.4516 21.8501
Class Monthly Hedged to GBP - Dist
Number of shares 6487 038 6618 401 16 981 656
Net asset value per share GBP 102.6829 101.3036 118.7337
Total Net Assets usD 1693 223 340 1746 725 766 4038 876 781
MULTI UNITS LUXEMBOURG - Lyxor Green Bond (DR) UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class Acc
Number of shares 8797 915 8635918 7807 272
Net asset value per share EUR 451257 444131 54.1745
Class Dist
Number of shares 149 261 490 881 235491
Net asset value per share EUR 7.9200 7.7974 9.6344
Class Monthly Hedged to CHF - Acc
Number of shares 5112531 4 564 398 2920 000
Net asset value per share CHF 7.8958 7.8270 9.8133
Class Monthly Hedged to EUR - Acc
Number of shares 3702 344 3489428 3575047
Net asset value per share EUR 43.5732 42.8038 53.3503
Class Monthly Hedged to GBP - Dist
Number of shares 861135 1624 966 908 026
Net asset value per share GBP 7.9738 7.7780 9.7259
Total Net Assets EUR 608 877 796 587 161 365 654 127 729
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MULTI UNITS LUXEMBOURG - Lyxor FTSE ltalia All Cap PIR 2020 (DR) UCITS ETF

Currency 30/06/23 31112122 31/12/21
Class Acc
Number of shares 70514 80 114 99 114
Net asset value per share EUR 148.1611 1241743 141.1665
Total Net Assets EUR 10 447 432 9948 099 13991 577
MULTI UNITS LUXEMBOURG - Lyxor Core MSCI EMU (DR) UCITS ETF

Currency 30/06/23 31/12/22 31112121
Class Acc
Number of shares 939 406 820 227 489 000
Net asset value per share EUR 12.0614 10.4310 11.8668
Class Dist
Number of shares 6 361 964 5305 654 5585 654
Net asset value per share EUR 57.4983 49.7259 58.5904
Total Net Assets EUR 377133038 272 384 281 333 069 086
MULTI UNITS LUXEMBOURG - Lyxor Euro Government Bond 1-3Y (DR) UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class Acc
Number of shares 10651 728 10 494 951 11030 997
Net asset value per share EUR 117.9694 117.4731 123.6444
Class Dist
Number of shares 164 634 164 504 156 613
Net asset value per share EUR 117.1670 116.6741 124.5499
Total Net Assets EUR 1275867 712 1252 068 423 1383 427 764
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MULTI UNITS LUXEMBOURG - Lyxor Euro Government Bond 3-5Y (DR) UCITS ETF

Currency 30/06/23 31112122 31112121
Class Acc
Number of shares 8233127 6312 282 3332787
Net asset value per share EUR 139.4807 138.2212 153.7396
Class Dist
Number of shares 39150 39150 34150
Net asset value per share EUR 126.0297 124.8916 140.6968
Total Net Assets EUR 1153 296 903 877 380 861 517 186 256
MULTI UNITS LUXEMBOURG - Lyxor Euro Government Bond 10-15Y (DR) UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class Acc
Number of shares 2421024 1604 011 559 361
Net asset value per share EUR 186.7501 177.7146 238.2495
Class Dist
Number of shares 96 600 80600 23600
Net asset value per share EUR 137.8078 131.1403 180.3406
Total Net Assets EUR 465 438 800 295 626 218 137 523 551
MULTI UNITS LUXEMBOURG - Lyxor Euro Government Bond (DR) UCITS ETF

Currency 30/06/23 31/12/22 31112121
Class Acc
Number of shares 7 340 647 6 627 618 3877107
Net asset value per share EUR 160.0220 156.1949 191.7476
Class Dist
Number of shares 1304 411 3482800 1284 266
Net asset value per share EUR 15.3909 15.0191 18.7582
Total Net Assets EUR 1194 741 544 1087 509 165 767 516 575
MULTI UNITS LUXEMBOURG - Lyxor Core Euro Government Inflation-Linked Bond (DR) UCITS ETF

Currency 30/06/23 31112122 31112121
Class Acc
Number of shares 6177 088 6675571 7111 265
Net asset value per share EUR 161.8656 156.1136 172.9717
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MULTI UNITS LUXEMBOURG - Lyxor Core Euro Government Inflation-Linked Bond (DR) UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class Dist
Number of shares 317702 337702 198 702
Net asset value per share EUR 140.2358 135.2524 151.1950
Total Net Assets EUR 1044 411 616 1087 822 660 1260 090 561

MULTI UNITS LUXEMBOURG - Lyxor FTSE 100 UCITS ETF

Currency 30/06/23 31112122 31112121
Class Acc
Number of shares 35035598 38973 882 30 333 061
Net asset value per share GBP 12.3714 12.0029 11.4863
Class Dist
Number of shares 323 568 345 651 31111
Net asset value per share GBP 114.9181 111.4979 110.9109
Class Monthly Hedged to EUR - Acc
Number of shares 397 408 396 108 349 169
Net asset value per share EUR 134.9631 132.2868 128.6659
Class Monthly Hedged to USD - Acc
Number of shares 16 904 16 904 370 904
Net asset value per share usD 157.4767 152.1354 144.4514
Total Net Assets GBP 518 746 932 554 971 861 460 199 321

MULTI UNITS LUXEMBOURG - Lyxor MSCI EM ESG Leaders Extra UCITS ETF

Currency 13/03/23 31/12/22 31112121
Class Acc
Number of shares 4682 038 4 623 766 5683 245
Net asset value per share usD 17.4529 17.3387 22.0577
Total Net Assets Usb 81715263 80170478 125 359 545
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MULTI UNITS LUXEMBOURG - Lyxor Core MSCI World (DR) UCITS ETF

Currency 30/06/23 31112122 31112121
Class Acc
Number of shares 198 749 952 177 163 783 103 047 756
Net asset value per share usD 15.3634 13.3369 16.3163
Total Net Assets usD 3053478513 2 362 826 828 1681 368 253
MULTI UNITS LUXEMBOURG - Amundi MSCI Japan

Currency 30/06/23 31112122 31112121
Class UCITS ETF Acc
Number of shares 159 749 563 127 666 626 96 196 274
Net asset value per share JPY 2237 1808 1896
Class UCITS ETF Dist
Number of shares 559 300 559 300 615 000
Net asset value per share EUR 22.3627 17.9665 19.6403
Class UCITS ETF GBP Hegded Acc
Number of shares 1968 695 11177 591 13 286 416
Net asset value per share GBP 14.9122 11.9074 12.5794
Class UCITS ETF EUR Hedged Dist
Number of shares 2311 901 636 809 1174 680
Net asset value per share EUR 9257 7483 8053
Total Net Assets JPY 386 116 229 869 258 122 404 021 219 399 737 320
MULTI UNITS LUXEMBOURG - Lyxor MSCI EM Asia UCITS ETF

Currency 30/06/23 31112122 31112121
Class Acc
Number of shares 16 837 062 15627 314 20918 386
Net asset value per share usD 10.0027 9.6243 12.1839
Total Net Assets usD 168 417 750 150 403 182 254 868 017
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MULTI UNITS LUXEMBOURG - Lyxor Core UK Equity All Cap (DR) UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class Dist
Number of shares 32269 738 34 234 585 26 231 556
Net asset value per share GBP 10.5690 10.3209 10.6167
Total Net Assets GBP 341 059 584 353 332 550 278493742

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

Currency 30/06/23 31/12/22 31112121
Class Dist
Number of shares 1391512 1306 512 3662 600
Net asset value per share usD 15.9074 13.6156 17.3745
Total Net Assets usD 22 135 340 17 788 999 63636 015

MULTI UNITS LUXEMBOURG - Lyxor MSCI USA ESG Leaders Extra (DR) UCITS ETF

Currency 30/06/23 31112122 31112121
Class Acc
Number of shares 7475423 10 589 822 9575220
Net asset value per share usD 35.1152 29.8094 38.2947
Total Net Assets usbD 262 500 994 315676 358 366 680 453

MULTI UNITS LUXEMBOURG - Lyxor MSCI World ESG Leaders Extra (DR) UCITS ETF

Currency 30/06/23 31112122 31112121
Class Acc
Number of shares 24169 010 19 652 558 20 605 327
Net asset value per share usD 31.6832 27.2677 34.4853
Class Dist
Number of shares 52917 89 954 10 000
Net asset value per share usD 18.8087 16.1930 20.9301
Class Monthly Hedged to EUR - Acc
Number of shares 2893330 2590 424 2322290
Net asset value per share EUR 20.6196 17.9114 22.6635
Total Net Assets usD 831837 485 586 856 151 770643 093
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MULTI UNITS LUXEMBOURG - Lyxor Euro Floating Rate Note UCITS ETF

Currency 15/06/23 31112122 31112121
Class Acc
Number of shares 6 456 150 9536 700 8 069 697
Net asset value per share EUR 101.4897 99.7900 100.2705
Total Net Assets EUR 655232 917 951668 134 809 153 212
MULTI UNITS LUXEMBOURG - Lyxor MSCI All Country World UCITS ETF

Currency 30/06/23 31112122 31112121
Class Acc (EUR)
Number of shares 2458 336 2377 409 1874 812
Net asset value per share EUR 368.8463 331.1582 381.3003
Class Acc (USD)
Number of shares 31415 47 210 47217
Net asset value per share usD 285.1513 250.4432 307.2670
Total Net Assets EUR 914 959 189 798 376 950 727 624 411
MULTI UNITS LUXEMBOURG - Lyxor Nasdaqg-100 UCITS ETF

Currency 30/06/23 31/12/22 31112121
Class Acc
Number of shares 31272400 27 364 216 23323014
Net asset value per share EUR 55.7591 40.9542 56.9905
Class Daily Hedged to EUR - Acc
Number of shares 1347 225 2406 903 410 000
Net asset value per share EUR 11.2358 8.2030 12.5252
Class Dist
Number of shares 4 685 759 4676 582 5462 162
Net asset value per share usD 159.9527 114.9246 171.5596
Total Net Assets EUR 2445843 245 1644012743 2 158 356 474
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MULTI UNITS LUXEMBOURG - Lyxor Euro Stoxx Banks (DR) UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class Acc
Number of shares 13 058 349 14 234 266 13712613
Net asset value per share EUR 115.4740 98.7735 98.2436
Total Net Assets EUR 1507 900 062 1405 969 102 1347 177 248

MULTI UNITS LUXEMBOURG - Amundi EUR Corporate Bond Climate Net Zero Ambition PAB

Currency 30/06/23 31112122 31112121
Class Monthly Hedged to SEK - Acc
Number of shares - 68 250 43 250
Net asset value per share SEK - 174.2695 202.3774
Class UCITS ETF Acc
Number of shares 8475204
Net asset value per share EUR 136.3517
Total Net Assets EUR 1155609 270 883 828 596 807 188 934

MULTI UNITS LUXEMBOURG - Lyxor ESG Euro Corporate Bond Ex Financials (DR) UCITS ETF

Currency 30/06/23 31/12/22 31112121
Class Acc
Number of shares 422 352 397 381 398 000
Net asset value per share EUR 122.6731 120.3708 140.3121
Total Net Assets EUR 51811240 47833075 55 844 236

MULTI UNITS LUXEMBOURG - Amundi Bloomberg Equal-weight Commodity ex-Agriculture

Currency 30/06/23 31112122 31112121
Class UCITS ETF Acc
Number of shares 62 808 574 43319135 61478 551
Net asset value per share EUR 20.7357 25.0009 19.3155
Class UCITS ETF EUR Hedged Acc
Number of shares 1842 097 445 889 1155989
Net asset value per share EUR 24.0120 28.8486 24.2583
Total Net Assets EUR 1346 612 567 1095 880 878 1215535 482
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MULTI UNITS LUXEMBOURG - Lyxor Commodities Refinitiv/CoreCommodity CRB Ex-Energy TR UCITS ETF

Currency 19/01/23 31/12/22 31/12/21
Class Acc
Number of shares 4739 320 5022 220 6861 852
Net asset value per share EUR 25.0241 25.0283 22.6713
Total Net Assets EUR 118 597 344 125 697 697 155 567 694

MULTI UNITS LUXEMBOURG - Lyxor EuroMTS Highest Rated Macro-Weighted Govt Bond 1-3Y (DR) UCITS ETF

Currency 30/06/23 31/12/22 31112121
Class Acc
Number of shares 2776 801 2722 165 2068 441
Net asset value per share EUR 94.3793 94.1238 99.4611
Total Net Assets EUR 262 072 589 256 220 719 205 729 600

MULTI UNITS LUXEMBOURG - Lyxor EuroMTS Highest Rated Macro-Weighted Govt Bond 3-5Y (DR) UCITS ETF

Currency 30/06/23 31/12/22 31112121
Class Acc
Number of shares 924 882 1429673 1190 201
Net asset value per share EUR 99.9619 99.3680 111.0541
Total Net Assets EUR 92 453 021 142 063 794 132 176 803
MULTI UNITS LUXEMBOURG - Lyxor MSCI China UCITS ETF

Currency 30/06/23 31/12/22 31112121
Class Acc
Number of shares 24 458 759 22131762 10 268 740
Net asset value per share usD 15.5622 16.4665 21.0698
Total Net Assets uUsbD 380634 499 364 434 053 216 360 735
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MULTI UNITS LUXEMBOURG - Lyxor Inverse US$ 10Y Inflation Expectations UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class Acc
Number of shares 205 249 320 249 1795500
Net asset value per share usD 94.0034 92.4851 93.6102
Total Net Assets Usb 19294 107 29 618 252 168 077 053
MULTI UNITS LUXEMBOURG - Lyxor MSCI China ESG Leaders Extra (DR) UCITS ETF

Currency 30/06/23 31/12/22 31112121
Class Acc
Number of shares 4 279 351 4004 351 2 416 697
Net asset value per share EUR 83.0402 89.4780 112.5029
Class USD
Number of shares - 2048 932 1713370
Net asset value per share usD - 9.5566 12.8034
Total Net Assets EUR 355 358 254 376 648 539 291175985
MULTI UNITS LUXEMBOURG - Lyxor Hong Kong (HSI) UCITS ETF

Currency 30/06/23 31/12/22 31112121
Class Dist
Number of shares 7 846 188 6 506 429 4 523 524
Net asset value per share EUR 20.1699 21.7325 24,5837
Total Net Assets EUR 158 257 379 141 401 117 111 205 355
MULTI UNITS LUXEMBOURG - Lyxor MSCI AC Asia Ex Japan UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class Acc
Number of shares 2534 622 2439530 2472 407
Net asset value per share EUR 112.2609 111.6275 130.9937
Total Net Assets EUR 284 539 030 272 318 789 323869 913
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MULTI UNITS LUXEMBOURG - Lyxor MSCI AC Asia Pacific Ex Japan UCITS ETF

Currency 30/06/23 31/12/22 31112121
Class Acc
Number of shares 6 623 904 7 264 582 6798 215
Net asset value per share EUR 58.3416 58.0886 66.4808
Class USD
Number of shares - 2855015 2823 057
Net asset value per share usD - 6.1994 7.5600
Total Net Assets EUR 386 449 796 438 573 683 470718 586

MULTI UNITS LUXEMBOURG - Lyxor MSCI Indonesia UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class Acc
Number of shares 337 891 301 471 289 601
Net asset value per share EUR 140.9902 133.1674 121.2413
Total Net Assets EUR 47 639 321 40 146 131 35111629

MULTI UNITS LUXEMBOURG - Amundi MSCI Semiconductors ESG Screened

Currency 30/06/23 31/12/22 31112121
Class UCITS ETF Acc
Number of shares 2502 252 1348 262 2314 882
Net asset value per share EUR 28.2388 18.5865 27.6857
Class UCITS ETF Dist
Number of shares 116 400 111 200 83900
Net asset value per share EUR 47.0148 30.9445 46.8660
Total Net Assets usD 83 061 357 30417 298 77 353 898

MULTI UNITS LUXEMBOURG - Lyxor MSCI Brazil UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class Acc
Number of shares 20 067 486 18 720 786 12310123
Net asset value per share EUR 19.9189 17.4667 14.4301
Total Net Assets EUR 399722 924 326 991 949 177 637 509
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MULTI UNITS LUXEMBOURG - Lyxor MSCI Eastern Europe Ex Russia UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class Acc
Number of shares 7609 823 7854 151 7019622
Net asset value per share EUR 19.7021 16.1976 20.7103
Class Dist
Number of shares 217702 133 368 166 155
Net asset value per share EUR 29.9880 24.6544 33.0680
Total Net Assets EUR 156 458 377 130 507 173 150 872 907
MULTI UNITS LUXEMBOURG - Lyxor MSCI EM Latin America UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class Acc
Number of shares 1244 395 1052 695 1161766
Net asset value per share EUR 31.0236 26.8326 23.2234
Total Net Assets EUR 38605 635 28 246 631 26980 177
MULTI UNITS LUXEMBOURG - Lyxor MSCI Korea UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class Acc
Number of shares 1842910 1519930 1254 846
Net asset value per share EUR 60.4700 54.4220 72.5388
Total Net Assets EUR 111 440 798 82717729 91025 028
MULTI UNITS LUXEMBOURG - Lyxor MSCI Turkey UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class Acc
Number of shares 1871963 1930715 3051768
Net asset value per share EUR 31.9080 40.2320 19.6839
Total Net Assets EUR 59730610 77 676 661 60 070 843
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MULTI UNITS LUXEMBOURG - Lyxor Core Global Inflation-Linked 1-10Y Bond (DR) UCITS ETF

Currency 30/06/23 31112122 31112121
Class Dist
Number of shares 1274 302 3536 924 1430106
Net asset value per share usD 10.5902 10.3400 11.4488
Class Monthly Hedged to EUR - Dist
Number of shares 9195 308 5657010 4119707
Net asset value per share EUR 10.2057 10.1279 10.9223
Class Monthly Hedged to GBP - Dist
Number of shares 1641153 4218 157 3357 000
Net asset value per share GBP 9.9213 9.7707 10.4212
Total Net Assets usD 136 580 254 147 295 000 114 928 047
MULTI UNITS LUXEMBOURG - Lyxor MSCI Russia UCITS ETF

Currency 30/06/23 31112122 31112121
Class Acc
Number of shares 6502 463 6502 463 5238093
Net asset value per share EUR 0.0000 0.000 51.6706
Class Dist
Number of shares 1175453 1175453 854 681
Net asset value per share GBP 0.0000 0.000 21.7846
Total Net Assets EUR - 292 831416
MULTI UNITS LUXEMBOURG - Lyxor MSCI Europe ESG Leaders (DR) UCITS ETF

Currency 30/06/23 31112122 31112121
Class Acc
Number of shares 34791 326 56 623 320 47 987 742
Net asset value per share EUR 29.5449 26.3450 29.9208
Class Monthly Hedged to EUR- Acc
Number of shares 4590 936 5004 144 3605775
Net asset value per share EUR 21.8442 19.5869 22.0668
Total Net Assets EUR 1128 195076 1589761988 1515404 190
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MULTI UNITS LUXEMBOURG - Lyxor Global Green Bond 1-10Y (DR) UCITS ETF

Currency 30/06/23 31112122 31112121
Class Acc
Number of shares 1183063 921740 1659 400
Net asset value per share EUR 17.1876 16.9808 20.0518
Class Monthly Hedged to CHF - Acc
Number of shares 3808 570 4 808 638
Net asset value per share CHF 18.8131 18.7004
Class Monthly Hedged to CHF - Dist
Number of shares 337 155 126 949
Net asset value per share CHF 18.7420 18.6272
Class Monthly Hedged to EUR - Acc
Number of shares 1270 205 1597 626
Net asset value per share EUR 19.0785 18.7912
Class Monthly Hedged to GBP - Dist
Number of shares 334 538 229 822
Net asset value per share GBP 19.2049 18.7711
Class Monthly Hedged to USD - Acc
Number of shares 2029719 601 274
Net asset value per share usD 19.6242 19.0991
Total Net Assets EUR 168 447 147 154 756 845 33274104

MULTI UNITS LUXEMBOURG - Lyxor MSCI Emerging Markets Ex China UCITS ETF

Currency 30/06/23 31/12/22 31112121
Class Acc
Number of shares 15649 617 18 598 819 5008 131
Net asset value per share usD 22.9929 20.9744 26.0421
Total Net Assets usD 359 831 624 390 100 750 130 422 465

MULTI UNITS LUXEMBOURG - Lyxor Core Global Government Bond (DR) UCITS ETF

Currency 30/06/23 31112122 3112121
Class Dist
Number of shares 29 899 28 000 33000
Net asset value per share usD 7.9265 7.7982 9.7099
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Statistical information (continued)

MULTI UNITS LUXEMBOURG - Lyxor Core Global Government Bond (DR) UCITS ETF

Currency 30/06/23 31112122 3112/21
Class Monthly Hedged to EUR - Dist
Number of shares 6 743 567 1827 210 1693 000
Net asset value per share EUR 8.1744 8.0455 9.6206
Total Net Assets usD 60 378 333 15907 969 18 842 937
MULTI UNITS LUXEMBOURG - Lyxor Core Japanese Government Bond (DR) UCITS ETF

Currency 30/06/23 31112122 31112121
Class Acc
Number of shares 2653 482 223482 840 000
Net asset value per share JPY 960.9130 925.2767 1001.0042
Total Net Assets JPY 2549 765 353 206 782 703 840 843 590
MULTI UNITS LUXEMBOURG - Lyxor US Curve Steepening 2-10 UCITS ETF

Currency 30/06/23 31112122 31112121
Class Acc
Number of shares 17 198 994 443 639 1188173
Net asset value per share usD 89.4511 93.5282 97.6161
Class Monthly Hedged to GBP - Dist
Number of shares 27 342 796
Net asset value per share GBP 9.5499
Total Net Assets usb 1870443 258 41492 789 115 984 846
MULTI UNITS LUXEMBOURG - Lyxor MSCI USA ESG Climate Transition CTB (DR) UCITS ETF

Currency 30/06/23 31112122 3112/21
Class Acc
Number of shares 1006 390 891837 702 643
Net asset value per share usD 33.7103 27.5310 37.0920
Total Net Assets usD 33925733 24 553 218 26 062 470
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Statistical information (continued)

MULTI UNITS LUXEMBOURG - Lyxor MSCI EM ESG Climate Transition CTB UCITS ETF

Currency 15/06/23 31/12/22 31/12/21
Class Acc
Number of shares 2660172 2928 796 607 161
Net asset value per share usD 24.6322 22.4046 28.5684
Total Net Assets Usb 65 526 025 65618 634 17 345 659

MULTI UNITS LUXEMBOURG - Lyxor MSCI Europe ESG Climate Transition CTB (DR) UCITS ETF

Currency 30/06/23 31/12/22 31112121
Class Acc
Number of shares 147 406 147 406 147 406
Net asset value per share EUR 30.9183 27.9452 32.6697
Total Net Assets EUR 4 557 554 4119 302 4815714

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Climate Change (DR) UCITS ETF

Currency 30/06/23 31112122 31112121
Class Acc
Number of shares 30171531 32740 349 32197 000
Net asset value per share usD 7.0793 5.8180 7.5526
Total Net Assets usbD 213 595 311 190 483 996 243174 141

MULTI UNITS LUXEMBOURG - Lyxor Net Zero 2050 S&P Eurozone Climate PAB (DR) UCITS ETF

Currency 30/06/23 31112122 31112121
Class Acc
Number of shares 56 634 709 58 755 717 51818 385
Net asset value per share EUR 26.8371 22.5921 27.2967
Total Net Assets EUR 1519911 458 1327 418 057 1414 473 458

MULTI UNITS LUXEMBOURG - Lyxor Net Zero 2050 S&P 500 Climate PAB (DR) UCITS ETF

Currency 30/06/23 31/12/22 31/12/21
Class Acc
Number of shares 20649 715 14 813 731 10 309 803
Net asset value per share usD 28.5510 23.9952 30.7500
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Statistical information (continued)

MULTI UNITS LUXEMBOURG - Lyxor Net Zero 2050 S&P 500 Climate PAB (DR) UCITS ETF

Currency 30/06/23 31112122 31112121
Class Daily Hedged to EUR - Acc
Number of shares 9292 375 8579 656 5007 150
Net asset value per share EUR 22.3975 19.1397 25.4672
Class Dist
Number of shares 30909 400 33507 554 6906 687
Net asset value per share usD 19.3520 16.2634 21.2320
Class S - Acc
Number of shares 543 430 543 430 543430
Net asset value per share usD 119.0461 100.0396 128.1835
Total Net Assets usD 1479 489 505 1130027 914 678 342 177

MULTI UNITS LUXEMBOURG - Lyxor Net Zero 2050 S&P Europe Climate PAB (DR) UCITS ETF

Currency 30/06/23 31/12/22 31112121
Class Acc
Number of shares 868 500 868 500 748 500
Net asset value per share EUR 26.2585 23.0192 26.6150
Class S - Acc
Number of shares 460 910 460 910 460 910
Net asset value per share EUR 121.9824 106.8760 123.4354
Total Net Assets EUR 79028 428 69 252 460 76 814 003

MULTI UNITS LUXEMBOURG - Lyxor Net Zero 2050 S&P World Climate PAB (DR) UCITS ETF

Currency 30/06/23 31/12/22 31112121
Class Acc
Number of shares 8864 673 8696 176 8 695 221
Net asset value per share usD 25.2102 21.3654 27.7073
Total Net Assets usD 223480 579 185797 877 240 921 602
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Statistical information (continued)

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

Currency 30/06/23 31/12/22 31/12/21
Class Acc
Number of shares 24 491 181 17 681 495 5168 000
Net asset value per share EUR 7.2387 7.0215 10.0846
Total Net Assets EUR 177 285 633 124 152 084 52 117 597

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

Currency 30/06/23 31/12/22 31112121
Class Acc
Number of shares 2903 000 2803 000 5203 000
Net asset value per share EUR 8.7259 8.6207 9.9174
Total Net Assets EUR 25331402 24 163 907 51600 623

MULTI UNITS LUXEMBOURG - Amundi MSCI Emerging Markets Il UCITS ETF

Currency 30/06/23 31/12/22 31112121

Class Acc

Number of shares 11467 771
Net asset value per share usD 46.2983
Class Dist

Number of shares 32991 095
Net asset value per share usbD 44.5602
Total Net Assets usD 2001030674

MULTI UNITS LUXEMBOURG - Amundi MSCI Europe Climate Action

Currency 30/06/23 31/12/22 31/12/21
Class Dist
Number of shares 5819440
Net asset value per share EUR 100.8430
Total Net Assets EUR 586 849 846
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MULTI UNITS LUXEMBOURG - Lyxor DAX (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
92327 ADIDASAG -REG EUR 18 571 977 16413 894 247
327803 AIRBUS SE EUR 37137 349 43 394 561 6.53
223091 ALLIANZ SE - REG EUR 45308 333 47 563 001 7.16
499940 BASF SE -REG EUR 27 154 580 22232 332 3.35
550302 BAYERAG EUR 33087 257 27 883 802 4.20
167 524  BAYERISCHE MOTOREN WERKE AG EUR 12 555 823 18 849 800 2.84
54811 BEIERSDORF AG EUR 5106 505 6645834 1.00
80866 BRENNTAG SE EUR 6501 866 5773832 0.87
592070 COMMERZBANK AG EUR 6296 269 6009 511 0.90
60498 CONTINENTALAG EUR 6706 902 4180412 0.63
106 110 COVESTROAG EUR 5654 932 5048 714 0.76
305280 DAIMLER TRUCK HOLDING AG EUR 8157 750 10 074 240 1.52
1142494 DEUTSCHE BANKAG - REG EUR 9678 098 10 988 507 1.65
102916 DEUTSCHE BOERSE AG EUR 14144 343 17 403 096 2.62
1934258 DEUTSCHE TELEKOM AG - REG EUR 31502 182 38638738 5.82
525539 DHL GROUP - REG EUR 19533 226 23507 359 3.54
64379 DRING HC F PORSCHE AG EUR 6172 659 7323 111 1.10
1119115 E.ONSE EUR 10778 904 13071 263 197
232094 FRESENIUS SE & CO KGAA EUR 10471129 5888 225 0.89
33627 HANNOVER RUECK SE - REG EUR 4992 405 6535 407 0.98
77161 HEIDELBERG MATERIALS AG EUR 4782708 5802 507 0.87
91205 HENKELAG & COKGAA-PFD EUR 8039 593 6681678 1.01
729460 INFINEON TECHNOLOGIES AG - REG EUR 17 349 592 27 562 646 415
443158 MERCEDES-BENZ GROUP AG EUR 28 827 343 32647 450 491
72395 MERCK KGAA EUR 9039874 10 971 462 1.65
30104 MTUAERO ENGINESAG EUR 6234234 7146 690 1.08
76 442  MUENCHENER RUECKVERSICHERUNGS-GESELLSCHAFT AG IN EUR 18 485 049 26 265 471 3.95
MUENCHEN - REG

85773 PORSCHE AUTOMOBIL HOLDING SE - PFD EUR 6773 666 4731239 0.71
127734  QIAGEN NV EUR 5792 976 5254 977 0.79
24299 RHEINMETALLAG EUR 5781260 6094 189 0.92
378786 RWEAG EUR 11208 860 15102 198 2.27
531845 SAPSE EUR 57 508 940 66 555 083 10.01
13781 SARTORIUS AG (ISIN DE0007165631) EUR 7256 323 4369 955 0.66
414059 SIEMENSAG - REG EUR 45626 743 63 160 560 9.50
300965 SIEMENS ENERGY AG EUR 4381397 4869614 0.73
155810  SIEMENS HEALTHINEERS AG EUR 8837975 8080 307 1.22
70440 SYMRISEAG EUR 8042 393 6763 649 1.02
115505 VOLKSWAGEN AG - PFD EUR 17 124 437 14 200 185 2.14
380708 VONOVIASE EUR 15707 737 6812770 1.03

The accompanying notes form an integral part of these financial statements. 62
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MULTI UNITS LUXEMBOURG - Lyxor DAX (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)
130845 ZALANDO SE EUR 10630 215 3449074 0.52
Total Shares 616 943 804 663 947 343 99.94
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 616 943 804 663 947 343 99.94
Total Investments 616 943 804 663 947 343 99.94
The accompanying notes form an integral part of these financial statements. 63
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MULTI UNITS LUXEMBOURG - Lyxor DAX (DR) UCITS ETF

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Automobiles and Parts 12.32 Germany 92.62
Non-life Insurance 12.09 Netherlands 7.32
General Industrials 10.24 99.94
Software and Computer Services 10.02
Aerospace and Defense 8.53
Pharmaceuticals and Biotechnology 7.07
Chemicals 5.99
Telecommunications Service Providers 5.82
Industrial Transportation 5.05
Gas, Water and Multi-utilities 4.24
Technology Hardware and Equipment 415
Investment Banking and Brokerage Services 2.62
Banks 2.56
Personal Goods 247
Medical Equipment and Services 1.45
Real Estate Investment and Services 1.03
Household Goods and Home Construction 1.01
Personal Care, Drug and Grocery Stores 1.00
Health Care Providers 0.89
Construction and Materials 0.87
Retailers 0.52
99.94
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MULTI UNITS LUXEMBOURG - Lyxor DAILY LevDAX 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
26383 ALPHABET INC usb 3065 371 2925345 2.20
28702 AMAZON.COMINC usb 2879210 3429508 2.58
3729 APPLEINC usb 595 131 662 983 0.50
90789 AXASA EUR 2069 081 2453 573 1.85
141441 BNP PARIBAS SA EUR 6825235 8163974 6.14
33894 CARLSBERGAS-B DKK 4921 502 4963 961 3.74
90219 CHR HANSEN HOLDING A/S DKK 6140 730 5738384 4.32
27 354  COGNIZANT TECHNOLOGY SOLUTIONS CORP - A usb 1606 144 1636727 1.23
13220 COLOPLASTA/S DKK 1524 316 1514 824 1.14
217729 DEMANTA/S DKK 8081584 8436 104 6.35
1750876 EDP - ENERGIAS DE PORTUGAL SA EUR 8409 786 7836 921 5.90
201637 EQUINORASA NOK 5532 705 5384 002 4,05
224123 ESSITYAB SEK 6040 477 5460 315 4.1
167 361 FORTUM OYJ EUR 2123811 2052683 1.54
10058 GENMABA/S DKK 3674514 3485068 2.62
57 328 INTEL CORP usb 1601582 1757 148 1.32
273416 INVESTORAB-B SEK 5201091 5003 472 3.76
9625 JYSKE BANKA/S-REG DKK 675439 670 109 0.50
4391 MICROSOFT CORP usb 1295 848 1370588 1.03
94513 NESTE OYJ EUR 4019 581 3332528 2.51
861523 NORSKHYDRO ASA NOK 5047 027 4702 500 3.54
74698 NOVO NORDISK A/S DKK 11200 470 11029 214 8.29
35213 NOVOZYMESA/S-B DKK 1490 507 1503 396 113
62761 ORSTEDAS DKK 5100 392 5434 940 4.09
168837 SANDVIKAB SEK 2955 348 3011608 2.27
11766 SIMCORPA/S DKK 1142 269 1142 476 0.86
243403 SVENSKA CELLULOSAAB SCA-B SEK 3112681 2839 022 2.14
205873 SWEDBANKAB -A SEK 3165304 3176 953 2.39
588252 TELENORASA NOK 5627 027 5475623 4.12
408353 TELE2AB SEK 3443151 3088225 2.32
2499871 TELIACOAB SEK 5884 827 5017 031 3.78
244668 VESTAS WIND SYSTEMS A/S DKK 6441 301 5962 631 4.49
235227 VIVENDI SE EUR 1207 383 1977 318 1.49
3221  WALMART INC usb 454 145 464 048 0.35
Total Shares 132 554 970 131103 202 98.65

Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 132 554 970 131 103 202 98.65

Total Investments 132 554 970 131103 202 98.65

The accompanying notes form an integral part of these financial statements. 65
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MULTI UNITS LUXEMBOURG - Lyxor DAILY LevDAX UCITS ETF

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Pharmaceuticals and Biotechnology 12.04 Denmark 37.53
Electricity 11.53 Sweden 20.77
Telecommunications Service Providers 10.22 Norway 1.71
Banks 9.04 France 9.48
Medical Equipment and Services 7.49 United States of America 9.21
Oil, Gas and Coal 6.56 Portugal 5.90
Personal Care, Drug and Grocery Stores 6.24 Finland 4.05
Software and Computer Services 5.32 98.65
Alternative Energy 4.49
Food Producers 4.32
Investment Banking and Brokerage Services 3.76
Beverages 3.74
Industrial Metals and Mining 3.54
Retailers 2.93
Industrial Engineering 221
Non-life Insurance 1.85
Technology Hardware and Equipment 1.82
Media 1.49

98.65
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MULTI UNITS LUXEMBOURG - Lyxor S&P 500 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
726 247 ABBLTD CHF 25787 863 26 176 292 0.36
1299507 ABBOTT LABORATORIES usb 130 560 692 129 855 411 1.79
428271 ABBVIE INC usb 58987 671 52 888 132 0.73
217427 ADOBE INC usb 81712614 97 451 539 1.34
1794255 ADVANCED MICRO DEVICES INC usb 187 711 326 187 336 010 2.58
47297  AERCAP HOLDINGS NV usb 2324 327 2753717 0.04
2907 ALBEMARLE CORP usb 619 211 594 430 0.01
245169 ALCOA CORP usb 8082 050 7624733 0.10
31458 ALIGN TECHNOLOGY INC usb 8643 844 10 196 890 0.14
613613 ALPHABET CLASS -A usb 62 638 169 67 323 076 0.93
1308486 ALPHABETINC usb 134 556 348 145084 832 2.00
2410434 AMAZON.COMINC usb 238 424 905 288 014 827 3.97
7434 AMERICAN WATER WORKS CO INC usb 1009 952 972 689 0.01
11120 AMERISOURCEBERGEN CORP usb 1899 138 1961 340 0.03
131206 AMETEKINC usb 18728 625 19 468 036 0.27
17612 AMGEN INC usb 3639183 3584 066 0.05
20964 ANSYSINC usb 5974141 6346 270 0.09
2667212 APPLE INC usb 438221128 474 206 335 6.54
31940 APPLIED MATERIALS INC usb 4028 895 4231538 0.06
689240 ARCHER-DANIELS-MIDLAND CO usb 46 463 783 47735082 0.66
25070 AUTODESK INC usb 4795309 4701717 0.06
211778  AUTOMATIC DATA PROCESSING INC usb 42949 073 42 664 241 0.59
44169 AUTOZONE INC usb 102 779 253 100 943 371 1.39
9064401 AXASA EUR 191 942 882 244 965 437 3.37
75416 AXON ENTERPRISE INC usb 15070918 13487 782 0.19
572123  BANK OF AMERICA CORP usb 15531 701 15045 104 0.21
664 555 BAXTER INTERNATIONAL INC usb 27 200 955 27751719 0.38
10844 BERKSHIRE HATHAWAY INC - B usb 3320938 3389371 0.05
195698 BIOGEN INC usb 51551223 51094 936 0.70
783  BLACKROCK INC usb 497 142 496 024 0.01
8130904 BNP PARIBAS SA EUR 374993 128 469 315 779 6.47
5098 BOOKING HOLDINGS INC usb 12470 679 12618 041 0.17
14125 BOOZ ALLEN HAMILTON HOLDING CORP usb 1419 367 1444 867 0.02
968 253  BOSTON SCIENTIFIC CORP usb 46 791 002 48 004 404 0.66
73227 BROADCOM INC usb 56 853 512 58 221 170 0.80
130713 BUILDERS FIRSTSOURCE INC usb 14735835 16 294 196 0.22
195337 BURLINGTON STORES INC usb 36 438 524 28179735 0.39
85918 CADENCE DESIGN SYSTEMS INC usb 18 487 292 18 468 826 0.25
89478 CARMAXINC usb 4661237 6864 628 0.09
42562 CATALENTINC usb 2448194 1691557 0.02
206122 CBRE GROUP INC usb 14060 174 15248 494 0.21
12043 CF INDUSTRIES HOLDINGS INC usb 777 760 766 292 0.01
63951 CHARLES SCHWAB CORP usb 3248 447 3322404 0.05
8738 CHEVRON CORP usb 1271345 1260 242 0.02

The accompanying notes form an integral part of these financial statements. 67



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

MULTI UNITS LUXEMBOURG - Lyxor S&P 500 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)

11490 CHIPOTLE MEXICAN GRILL INC usD 21304 884 22 527 140 0.31
157150 CIGNA GROUP usb 38 812 586 40418 231 0.56
28751 CINTAS CORP usb 12 588 214 13 099 493 0.18
171814  CITIGROUP INC usb 7188 903 7250519 0.10
12005 CLOUDFLARE INC usD 647 057 719310 0.01
49739 CME GROUP INC usD 8399 787 8447 424 0.12
183278 CMS ENERGY CORP usD 10217 186 9869 462 0.14
347131 COCA-COLACO usb 19 508 055 19160 613 0.26
670453 COGNIZANT TECHNOLOGY SOLUTIONS CORP -A usb 39 389 233 40 116 564 0.55
585104 COLGATE-PALMOLIVE CO usb 41446 012 41316 601 0.57
85613 COPARTINC usb 6956 936 7157 435 0.10
510020 CORTEVAINC usD 27 489 222 26 786 568 0.37
370553 COSTCO WHOLESALE CORP usD 168 643 830 182 858 226 2.52
16818 CROWDSTRIKE HOLDINGS INC -A usD 1802 196 2264033 0.03
1166927 CSX CORP usb 35276 766 36 473 154 0.50
17852 CUMMINS INC usb 3549 955 4011546 0.06
535727 CVS HEALTH CORP usb 34 045 381 33945 745 0.47
31104 DARLING INGREDIENTS INC usD 1838903 1818 629 0.03
84914 DATADOG INC usD 7008 108 7657 048 0.11
69088 DELL TECHNOLOGIES INC usD 3058 266 3426 537 0.05
3373 DISCOVER FINANCIAL SERVICES usD 357 441 361 260 0.00
235489 DOCUSIGN INC usb 10176 944 11027 620 0.15
29861 DOLLARTREE INC usb 4184175 3927638 0.05
1757562 DOORDASH INC usb 96 810 916 123 109 888 1.70
42415 DUFRY AG - REG CHF 1674990 1771257 0.02
25401 DUKE ENERGY CORP usD 2134 462 2089 354 0.03
371122 DUPONT DE NEMOURS INC usD 24 032 480 24 301 518 0.33
44821 DYNATRACE INC usb 2118 088 2114 516 0.03
232374 EBAYINC usb 9778914 9518 601 0.13
78409 ECOLABINC usb 12954 313 13417 210 0.18
767 356  EDWARDS LIFESCIENCES CORP usb 60 207 679 66 347 105 0.91
1775129 ELANCO ANIMAL HEALTH INC usD 23665 579 16 368 284 0.23
17027 ELECTRONIC ARTS INC usD 1974 301 2024 200 0.03
156 535 ELEVANCE HEALTH INC usD 65 255 185 63 746 045 0.88
171147  ELILILLY & CO usb 70 056 436 73569 679 1.01
334460 ENTERGY CORP usb 31052 078 29850 019 0.41
32081 EPAM SYSTEMS INC usb 8 389 634 6608 804 0.09
69216 ESTEE LAUDER COSINC-A usD 11 358 837 12 458 880 0.17
27226 EXELON CORP usD 1017 416 1016 670 0.01
159800 EXPEDIA GROUP INC usD 13447715 16 022 477 0.22
3791 EXXON MOBIL CORP usD 357 325 372672 0.01
7565 FAIRISAAC CORP usb 2678424 5611067 0.08
38151 FEDEX CORP usb 8 266 895 8668 774 0.12
164 821  FORTINET INC usb 8426 009 11419 633 0.16
The accompanying notes form an integral part of these financial statements. 68
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MULTI UNITS LUXEMBOURG - Lyxor S&P 500 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)

741287 FREEPORT-MCMORAN INC - B usD 26 538 353 27178 258 0.37
39867 F5NETWORKS INC usb 5330957 5344 590 0.07
23142 GARTNERINC usb 7601351 7430682 0.10

104 548 GE HEALTHCARE TECHNOLOGIES INC usb 7358 461 7785041 0.11

1682118 GENERAL MOTORS CO usD 56 331 952 59452 310 0.82
1193200 GILEAD SCIENCES INC usD 83008 012 84 289 573 1.16
534  GIVAUDAN SA- REG CHF 1614 920 1622 161 0.02
65202 HASBROINC usb 3723 045 3870883 0.05
20121  HCAHEALTHCARE INC usb 5468 502 5596 995 0.08
797  HENRY SCHEIN INC usb 58 425 59 245 0.00

405451 HERSHEY CO usb 98 654 888 92 796 622 1.28
12899 HILTON WORLDWIDE HOLDINGS INC usD 1652 071 1720 852 0.02

256 064 HOLCIMAG - REG CHF 15 467 567 15793 302 0.22
20818 HOLOGIC INC usD 1283879 1545 035 0.02
59772 HOME DEPOT INC usb 16 807 225 17 018 858 0.23
37136 HORMEL FOODS CORP usb 1362 941 1369 028 0.02

1155 IDEXX LABORATORIES INC usb 506 386 531 692 0.01

187356  INCYTE CORP usD 12271 688 10690 111 0.15

78211  INGERSOLL RAND INC usD 4566 237 4685 491 0.06
1276284 INTEL CORP usD 35259 452 39 119 099 0.54
50402 INTERPUBLIC GROUP OF COS INC usD 1763 156 1782318 0.02

205173 INTUIT INC usb 82 505 562 86 167 018 1.19

107699  INTUITIVE SURGICAL INC usb 30023 022 33 754 900 0.46

424702 JOHNSON & JOHNSON usb 62 367 629 64 433 249 0.89
80000 KERING SA EUR 34405 271 40 448 000 0.56

447360 KRAFT HEINZ CO usD 15406 094 14 556 627 0.20
37797 LAM RESEARCH CORP usD 22108 402 22 271 475 0.31
40701 LAS VEGAS SANDS CORP usb 2265 881 2163 756 0.03

569 552 LIBERTY BROADBAND CORP usb 45 747 577 41821091 0.58

296 974  LIVE NATION ENTERTAINMENT INC usb 23006 788 24 800 459 0.34
46723 LOGITECH INTERNATIONAL SA - REG CHF 2380485 2548 571 0.04
62395 LONZA GROUPAG - REG CHF 33692 499 34098 144 0.47
10830 LOWE'S COS INC usD 2053 661 2 240 450 0.03
39371  LULULEMON ATHLETICAINC usD 13 451 266 13 658 958 0.19
56406 MARATHON PETROLEUM CORP usb 5955993 6028 359 0.08

515874 MATCH GROUP INC usb 17 114 705 19 788 567 0.27

449 887 MCDONALD'S CORP usb 118 748 240 123 052 960 1.69
52869 MCKESSON CORP usD 18990 871 20707 106 0.29

811229 MERCK & COINC usD 83612 157 85799 921 118

759296 METAPLATFORMS INC usD 168 177 980 199 727 558 2.75

1260 METTLER-TOLEDO INTERNATIONAL INC usD 1562 294 1514 818 0.02
1745346 MICRON TECHNOLOGY INC usb 103 268 093 100 961 307 1.39
1123016 MICROSOFT CORP usb 335210670 350 533 335 4.84

52270 MOLSON COORS BEVERAGE CO - B usb 3229195 3154 406 0.04
The accompanying notes form an integral part of these financial statements. 69
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MULTI UNITS LUXEMBOURG - Lyxor S&P 500 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)

6079 MONGODB INC usb 1196 539 2290017 0.03
364 367 MONSTER BEVERAGE CORP usb 19624 043 19183 538 0.26
15300 MORGAN STANLEY usb 1217179 1197 635 0.02
100151 MOTOROLA SOLUTIONS INC usb 25692 085 26 922 351 0.37
224648 NETFLIXINC usb 83 055 400 90701373 1.25
596 313  NEUROCRINE BIOSCIENCES INC usb 58 779 204 51541 994 0.71
78967 NEWMONT CORP usb 3090414 3087 747 0.04
389638 NEXTERAENERGY INC usb 26 683 669 26499 670 0.36
26199 NORFOLK SOUTHERN CORP usb 5135 856 5445 358 0.07
4 NORWEGIAN CRUISE LINE HOLDINGS LTD usb 101 80 0.00
54509 NOVARTISAG-REG CHF 5045 162 5026 187 0.07
533226 NVIDIACORP usb 206 548 674 206 750 928 2.85
6675 ON SEMICONDUCTOR CORP usb 470 542 578 663 0.01
12116 O'REILLY AUTOMOTIVE INC usb 9666 373 10 608 996 0.15
263222 PACCARINC usb 17 254 940 20 181962 0.28
66101  PAYCOM SOFTWARE INC usb 18719 155 19463 140 0.27
23548 PAYPALHOLDINGS INC usb 1580 888 1440292 0.02
45957 PEPSICO INC usb 7856 603 7802 159 0.11
330956 PFIZERINC usb 11305733 11126 917 0.15
953014 PINTERESTINC-A usb 21183 005 23882129 0.33
931460 PROCTER & GAMBLE CO usb 132 209 906 129 550 633 1.78
13385 PTCINC usb 1507 728 1745 816 0.02
28269 QORVOINC usb 2715293 2643709 0.04
189581 QUALCOMM INC usb 19951 889 20 685 355 0.28
108 115 REGENERON PHARMACEUTICALS INC usb 62 303 702 71205272 0.98
40135 REVVITYINC usb 4381436 4369 969 0.06
64526  RIVIAN AUTOMOTIVE INC usb 929 241 985 337 0.01
82636 ROCHE HOLDINGAG CHF 23233088 23 155 521 0.32
124163  SALESFORCE INC usb 19 878 965 24042782 0.33
1396290 SANOFI EUR 104 626 324 137 115678 1.89
8000 SCHINDLER HOLDING AG - REG CHF 1566 525 1647 457 0.02
1449  SEAGEN INC usb 272 636 255614 0.00
649732 SNAPINC usb 6 347 563 7051170 0.10
20035 SPLUNKINC usb 1566 335 1948 225 0.03
41458 STARBUCKS CORP usb 4016 655 3764 280 0.05
5375 SWATCH GROUP AG CHF 1422 042 1437 849 0.02
6915 SWISSCOMAG - REG CHF 3930 060 3951833 0.05
174523  SYNOPSYS INC usb 62 584 028 69 650 834 0.96
462  TAKE-TWO INTERACTIVE SOFTWARE INC usb 45 654 62 317 0.00
14605 TARGARESOURCES CORP usb 920 737 1018 736 0.01
12138 TARGET CORP usb 1477670 1467 463 0.02
12090 TE CONNECTIVITY LTD usb 1478 796 1553 194 0.02
71152  TERADYNEINC usb 6 859 562 7260 634 0.10
461800 TESLAINC usb 73944132 110 802 370 1.53
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MULTI UNITS LUXEMBOURG - Lyxor S&P 500 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)

50265 THERMO FISHER SCIENTIFIC INC usb 24029 227 24038 280 0.33
2161 TJXCOS INC usb 159 349 167 948 0.00
491267 T-MOBILE US INC usb 62 805 571 62 545 359 0.86
3070833 TOTALENERGIES SE EUR 79 140 000 161372 274 2.22
212505 TRIMBLE INC usb 9919 660 10 311 654 0.14
712879 TWILIO INC -A usb 42 337 866 41570 451 0.57
33929 TYLER TECHNOLOGIES INC usb 10316 479 12951797 0.18
20767 U-HAUL HOLDING CO usb 940 461 964 495 0.01
219841  UNION PACIFIC CORP usb 40719419 41231774 0.57
6019 UNITEDHEALTH GROUP INC usb 2643 196 2651670 0.04
492 VALERO ENERGY CORP usb 50 076 52 898 0.00
930992 VIATRISINC usb 7990 411 8516315 0.12
803730 VINCISA EUR 73653 817 85500 797 1.18
2509605 VIVENDI SE EUR 13 093 589 21095 740 0.29
8398 VMWAREINC-A usb 1037721 1106 057 0.02
26010 VULCAN MATERIALS CO usb 4769 679 5374 605 0.07
248973  WALMART INC usb 34 899 082 35 869 456 0.49
623973  WALT DISNEY CO usb 55 686 726 51061 695 0.70
10055 WASTE MANAGEMENT INC usb 1520 517 1598 293 0.02
100332 WEST PHARMACEUTICAL SERVICES INC usb 32214 054 35173 217 0.48
431094 WESTERN DIGITAL CORP usb 16 279 650 14 987 530 0.21
653  WORKDAY INC usb 94 835 135 203 0.00
218815  XYLEM INC/NY usb 21686 412 22 587 484 0.31
13470 YUM! BRANDS INC usb 1678128 1710604 0.02
24233  ZIMMER BIOMET HOLDINGS INC usb 3201277 3234028 0.04
29213  ZOETIS INC usb 4615232 4611156 0.06
86 151  ZOOMINFO TECHNOLOGIES INC usb 1847 562 2004 926 0.03
Total Shares 6685 376 802 7272535102 100.14

Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 6 685 376 802 7272535102 100.14

Total Investments 6 685 376 802 7272535102 100.14
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JUNE 30, 2023

MULTI UNITS LUXEMBOURG - Lyxor S&P 500 UCITS ETF

Economic and Geographical Classification of Investments

Economic classification %
Software and Computer Services 19.14
Technology Hardware and Equipment 15.81
Pharmaceuticals and Biotechnology 10.89
Retailers 9.36
Banks 6.77
Medical Equipment and Services 5.41
Non-life Insurance 3.42
Personal Care, Drug and Grocery Stores 3.13
Travel and Leisure 2.87
Food Producers 2.52
Automobiles and Parts 2.36
QOil, Gas and Coal 234
Media 221
Construction and Materials 1.69
Health Care Providers 1.55
Telecommunications Service Providers 1.49
Industrial Transportation 1.36
Industrial Engineering 1.04
Personal Goods 0.94
Electricity 0.93
Industrial Support Services 0.91
Beverages 0.68
Chemicals 0.56
Industrial Metals and Mining 0.48
Telecommunications Equipment 0.44
Electronic and Electrical Equipment 0.41
General Industrials 0.33
Consumer Services 0.24
Real Estate Investment and Services 0.21
Aerospace and Defense 0.19
Investment Banking and Brokerage Services 0.19
Leisure Goods 0.08
Waste and Disposal Services 0.05
Gas, Water and Multi-utilities 0.04
Precious Metals and Mining 0.04

100.14

Geographical classification

%

United States of America 82.49
France 15.97
Switzerland 1.64
Netherlands 0.04

100.14
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MULTI UNITS LUXEMBOURG - Lyxor Australia (S&P ASX 200) 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
25419 ABBVIEINC usb 3664 365 3139048 417
20622 AKAMAITECHNOLOGIES INC usb 1648 583 1698 716 2.26
2228 ALNYLAM PHARMACEUTICALS INC usb 413154 387 888 0.52
23492 ALPHABET CLASS -A usb 2678278 2577 445 342
4272 ALPHABET INC usb 472 116 473 679 0.63
26968 AMAZON.COM INC usb 2388124 3222318 4.28
18776 APPLE INC usb 3010255 3338204 443
2584  AUTOMATIC DATA PROCESSING INC usb 508 800 520 566 0.69
11428 BOSTON SCIENTIFIC CORP usb 528 703 566 582 0.75
4112 CHEVRON CORP usb 598 280 593 055 0.79
35885 CITIGROUP INC usb 1501471 1514 340 2.01
7881 DISCOVER FINANCIAL SERVICES usb 773 523 844 083 1.12
1904 HOME DEPOT INC usb 520 994 542125 0.72
147 400 INTEL CORP usb 4116 905 4517 925 6.00
29503 LAS VEGAS SANDS CORP usb 1562 505 1568 445 2.08
19371 MICROSOFT CORP usb 5884 274 6046 380 8.02
55801 MONSTER BEVERAGE CORP usb 3005325 2937 864 3.90
15595 NESTLE SA CHF 1732689 1719197 2.28
8020 NETFLIXINC usb 2652 766 3238066 4.30
44265 NEWMONT CORP usb 1732154 1730839 2.30
34681 NOVARTISAG-REG CHF 3223833 3197879 4.25
804 NVIDIACORP usb 314 196 311740 0.41
31342 PEPSICOINC usb 5389425 5320958 7.07
85921 PFIZERINC usb 2933788 2888710 3.84
22298 PROCTER & GAMBLE CO usb 3157 680 3101282 412
27842 QUALCOMM INC usD 2930 149 3037 866 4,03
8246 ROCHE HOLDING AG CHF 2360 102 2310620 3.07
45729 STARBUCKS CORP usb 4207 375 4152076 5.51
7612 SWISSCOMAG - REG CHF 4345193 4350 160 5.78
4056 THERMO FISHER SCIENTIFIC INC usb 1962 149 1939 705 2.58
66915 UBS GROUP AG CHF 1232 402 1240538 1.65
19355 WALMART INC usb 2728958 2788468 3.70
Total Shares 74178 514 75816 767 100.68

Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 74178 514 75816 767 100.68

Total Investments 74178 514 75 816 767 100.68
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MULTI UNITS LUXEMBOURG - Lyxor Australia (S&P ASX 200) UCITS ETF

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Pharmaceuticals and Biotechnology 15.82 United States of America 83.66
Technology Hardware and Equipment 14.88 Switzerland 17.02
Software and Computer Services 14.34 100.68
Beverages 10.97
Retailers 8.70
Travel and Leisure 7.60
Telecommunications Service Providers 5.78
Media 430
Personal Care, Drug and Grocery Stores 4.12
Medical Equipment and Services 3.33
Investment Banking and Brokerage Services 2.7
Precious Metals and Mining 2.30
Food Producers 2.28
Banks 2.01
Oil, Gas and Coal 0.79
Industrial Support Services 0.69
100.68
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MULTI UNITS LUXEMBOURG - Lyxor MSCI World Information Technology TR 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
291852 ABBVIEINC usb 37 438 985 36 041 448 273
93797 ADVANCED MICRO DEVICES INC usb 11002 968 9793232 0.74
9920 AIRBNB INC usb 1162 326 1165 304 0.09
9500 ALNYLAM PHARMACEUTICALS INC usb 1761655 1653 923 0.13
105623 ALPHABET CLASS -A usb 9934 460 11588 518 0.88
320601 ALPHABET INC usb 36 346 244 35548 215 2.70
44316  AMAZON.COM INC usb 5109 571 5295173 0.40
186 873  AMERICAN INTERNATIONAL GROUP INC usb 9679 235 9855795 0.75
12170  AMERISOURCEBERGEN CORP usb 2028 687 2146 538 0.16
102845 AMGEN INC usb 21620 562 20929 099 1.59
55582 APPLEINC usb 9667 121 9881980 0.75
233963 AUTOMATIC DATA PROCESSING INC usb 46 068 276 47133573 3.58
620 AUTOZONE INC usb 1419025 1416 942 0.11
116 154 AXASA EUR 2647 150 3139062 0.24
31004 BALLCORP usb 1548 282 1654 210 0.13
3074070 BANK OF AMERICA CORP usb 83427015 80838 743 6.13
29807 BANK OF NEW YORK MELLON CORP usb 1225716 1216322 0.09
49639 BAXTER INTERNATIONAL INC usb 2022 591 2072917 0.16
10651 BILL.COM HOLDINGS INC usb 1117 372 1140760 0.09
235653 BNP PARIBAS SA EUR 11181735 13601 891 1.03
3238 BOOKING HOLDINGS INC usb 7785250 8014 362 0.61
256 867 BOSTON SCIENTIFIC CORP usb 12 203 906 12735 047 0.97
6438 CATERPILLARINC usb 1461 302 1451943 0.11
12973 CBOE GLOBAL MARKETS INC usb 1641673 1641067 0.12
770  CHIPOTLE MEXICAN GRILL INC usb 1447810 1509 652 0.1
7413 CIGNA GROUP usb 1830 848 1906 588 0.14
210546  CITIGROUP INC usb 8809 497 8885003 0.67
38461 CLOROXCO usb 5980 064 5606 634 0.43
11545 CME GROUP INC usb 1945673 1960 745 0.15
1531709 COCA-COLACO usb 86 069 063 84 545 844 6.41
23811 COGNIZANT TECHNOLOGY SOLUTIONS CORP -A usb 1412752 1424732 0.11
4074 CROWDSTRIKE HOLDINGS INC - A usb 486 751 548 440 0.04
40103 CUMMINS INC usb 8491761 9011596 0.68
283774 CVS HEALTH CORP usb 17 763 155 17 981 023 1.36
8848 DEXCOM INC usb 1000 157 1042 215 0.08
26211 DOMINION ENERGY INC usb 1270014 1244 242 0.09
33001 DOORDASH INC usb 2170 327 2311582 0.18
16776 DUKE ENERGY CORP usb 1409 698 1379907 0.10
17320 EDWARDS LIFESCIENCES CORP usb 1318 868 1497 521 0.1
3851 ELEVANCE HEALTH INC usb 1594 292 1568 250 0.12
57046 ELILILLY &CO usb 22 681498 24521937 1.86
23299 EMERSON ELECTRIC CO usb 1879678 1930 336 0.15
105448 ENGIE SA (ISIN FR0013215407) EUR 1397713 1605762 0.12
103149 ETSYINC usb 8275198 7999 484 0.61
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MULTI UNITS LUXEMBOURG - Lyxor MSCI World Information Technology TR 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)

97617 EXPEDIA GROUP INC usb 9796 324 9787 648 0.74
276708 EXXON MOBIL CORP usb 26 083 990 27201 588 2.06
198 140  FIDELITY NATIONAL INFORMATION SERVICES INC usb 9652 066 9934 242 0.75

3918 GENUINE PARTS CO usb 580 438 607 739 0.05
284164  GILEAD SCIENCES INC usb 19725393 20073 803 1.52
9442  HILTON WORLDWIDE HOLDINGS INC usb 1217 253 1259 655 0.10
338353 HPINC usb 9601303 9524125 0.72

10819 INCYTE CORP usb 620 495 617 308 0.05

21663 INGERSOLL RAND INC usb 1284711 1297 794 0.10

63811 INTEL CORP usb 2094772 1955 857 0.15

9838 INTERNATIONAL BUSINESS MACHINES CORP usb 1247 839 1206 620 0.09
34478 KELLOGG CO usb 2083 563 2129988 0.16
3269 KLACORP usb 1415813 1453 282 0.11
7090 LOWE'SCOSINC usb 1422548 1466 740 0.11
8814 L3HARRIS TECHNOLOGIES INC usb 1562 069 1581592 0.12

31247 MASCO CORP usb 1604 231 1643 403 0.12
232630 MERCK & COINC usb 23278971 24604 194 1.87

45595 METAPLATFORMS INC usb 11157 865 11993 449 0.91

2676 MGM RESORTS INTERNATIONAL usb 106 437 107 727 0.01

16354 MICROCHIP TECHNOLOGY INC usb 1279513 1342 947 0.10

168 892 MICROSOFT CORP usb 50 888 568 52717 215 4.00
5131 MONGODB INC usb 1812297 1932 896 0.15
27404 MONSTER BEVERAGE CORP usb 1476 749 1442792 0.1
4894 MOODY’'S CORP usb 1562 232 1559 800 0.12
26986 MSCIINC usb 11348 698 11607 938 0.88
4584 NETFLIXINC usb 1842 066 1850 785 0.14

14235 NEUROCRINE BIOSCIENCES INC usb 1263 492 1230395 0.09
163806 NOVARTISAG-REG CHF 15164 771 15104 288 1.15
169595 NVIDIA CORP usb 66 276 257 65 758 091 4.99

1147 NVRINC usb 6220 366 6676 591 0.51

17424 OKTAINC usb 1216 478 1107 566 0.08

10539 ON SEMICONDUCTOR CORP usb 878 934 913 638 0.07

38319 O'REILLY AUTOMOTIVE INC usb 32 257 621 33552 833 2.55
179040 PACCARINC usb 11962 228 13727 494 1.04

1472  PALANTIR TECHNOLOGIES INC usb 1413 20 684 0.00

28711  PARKER-HANNIFIN CORP usb 8838 786 10 264 380 0.78

73652 PEPSICOINC usb 12 664 857 12503 963 0.95

45552 PFIZERINC usb 1659 435 1531482 0.12

3031 PNC FINANCIAL SERVICES GROUP INC usb 357 753 349 912 0.03
379971  PROCTER & GAMBLE CO usb 51274 350 52 847 662 4.01
490678 QUALCOMM INC usb 51750 126 53538 322 4.06

54400 ROBLOX CORP-A usb 2025 635 2009 459 0.15

32172 ROKUINC usb 2115512 1886 087 0.14

4083 SALESFORCEINC usb 758 564 790 627 0.06
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MULTI UNITS LUXEMBOURG - Lyxor MSCI World Information Technology TR 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)
47286 SEALEDAIR CORP usb 1706 136 1733676 0.13
49463  SHERWIN-WILLIAMS CO usb 11203 168 12037 961 0.91
58 307 S&P GLOBAL INC usb 19929 493 21425017 1.63
540718 STARBUCKS CORP usb 49 749 691 49 095 807 3.73
28595 SYNOPSYSINC usb 11750 702 11412 052 0.87
333793 TARGET CORP usb 41394 761 40 354 992 3.06
223378 THERMO FISHER SCIENTIFIC INC usb 108 383 701 106 826 280 8.1
409444 TOTALENERGIES SE EUR 12632 000 21516 282 1.63
2203 TRAVELERS COS INC usb 355278 350 663 0.03
1778 UNITED PARCEL SERVICE INC - B usb 291676 292123 0.02
56 765 UNITY SOFTWARE INC usb 2167 802 2259153 0.17
174417  VALERO ENERGY CORP usb 18 154 651 18 752 625 1.42
5582 VERTEX PHARMACEUTICALS INC usb 1785790 1800 515 0.14
37618 VIVENDI SE EUR 196 860 316 217 0.02
11314  VMWARE INC -A usb 1398 044 1490 109 0.1
112563 WALMART INC usb 15870818 16216 913 1.23
307582 XCELENERGY INC usb 17 996 834 17 527 381 1.33
81418 ZIMMER BIOMET HOLDINGS INC usb 10 755 646 10 865 684 0.82
8780 ZOETISINC usb 1379421 1385888 0.1
21228 ZSCALERINC usb 3015517 2846614 0.22
Total Shares 1288 296 695 1311658 110 99.52
Total Transferable securities and money market instruments admitted to an official exchange listing or

dealt in on another regulated market 1288 296 695 1311 658 110 99.52
Total Investments 1288 296 695 1311 658 110 99.52
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MULTI UNITS LUXEMBOURG - Lyxor MSCI World Information Technology TR UCITS ETF

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Technology Hardware and Equipment 11.71 United States of America 95.32
Pharmaceuticals and Biotechnology 11.34 France 3.05
Software and Computer Services 10.70 Switzerland 1.15
Medical Equipment and Services 10.25 99.52
Retailers 8.07
Banks 7.87
Beverages 747
Personal Care, Drug and Grocery Stores 5.96
Travel and Leisure 5.38
Oil, Gas and Coal 5.12
Industrial Support Services 4.42
Finance and Credit Services 2.62
General Industrials 1.95
Electricity 1.42
Industrial Engineering 1.25
Non-life Insurance 1.01
Industrial Transportation 0.75
Construction and Materials 0.63
Investment Banking and Brokerage Services 0.37
Health Care Providers 0.26
Gas, Water and Multi-utilities 0.23
Food Producers 0.16
Media 0.16
Electronic and Electrical Equipment 0.15
Leisure Goods 0.15
Aerospace and Defense 0.12
99.52
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MULTI UNITS LUXEMBOURG - Lyxor MSCI World Health Care TR 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
304279 ABBVIE INC usb 39475130 37 576 086 463
428784  ADVANCED MICRO DEVICES INC usb 49 748 154 44 768 823 5.52
18368 AKAMAI TECHNOLOGIES INC usb 1707 948 1513045 0.19
126582 ALPHABET CLASS -A usb 13678 948 13 888 053 1.71
85530 ALPHABETINC usb 8221628 9483 560 117
75379  AMERICAN WATER WORKS CO INC usb 10037 585 9862834 1.22
6107 ANALOG DEVICES INC usb 1061498 1090 472 0.13
1193 ANSYSINC usb 342135 361 148 0.04
397591 APPLE INC usb 63 607 693 70 688 109 8.71
303002 AXASA EUR 6905416 8188 629 1.01
17316 BENTLEY SYSTEMS INC usb 857 270 860 721 0.11
30980 BIOGEN INC usb 8879 303 8088 591 1.00
255576  BNP PARIBAS SA EUR 12127 081 14 751 847 1.82
50366 BOSTON SCIENTIFIC CORP usb 2278552 2497 064 0.31
183337 CHARLES SCHWAB CORP usb 9296 110 9524 786 117
2357 CHIPOTLE MEXICAN GRILL INC usb 3734389 4621103 0.57
29116 CME GROUP INC usb 4906 904 4944916 0.61
600378 COCA-COLACO usb 33736 155 33139 105 4,08
516470 COGNIZANT TECHNOLOGY SOLUTIONS CORP -A usb 30 325 552 30902 990 3.81
18628 COSTCO WHOLESALE CORP usb 8392 249 9192 431 113
5190 CUMMINS INC usb 1041520 1166 252 0.14
66976 CVS HEALTH CORP usb 4419379 4243 860 0.52
10857 DOLLAR TREE INC usb 1378217 1428 029 0.18
29221 DOMINION ENERGY INC usb 1447746 1387127 0.17
74888 EDWARDS LIFESCIENCES CORP usb 5626 695 6474 963 0.80
58738 EMERSON ELECTRIC CO usb 4814 679 4 866 478 0.60
228726 ENGIE SA (ISIN FR0013215407) EUR 3031763 3483040 0.43
181070 ETSYINC usb 15561 711 14 042 468 1.73
79470 EXXON MOBIL CORP usb 7 856 546 7812243 0.96
8991 GARTNERINC usb 2828 468 2886 927 0.36
26216 HERSHEY CO usb 6392 198 6000 124 0.74
54831 INSULET CORP usb 16 025 361 14 491 265 1.79
690794 INTEL CORP usb 18 984 936 21173 374 2.61
130418  INTERNATIONAL BUSINESS MACHINES CORP usb 16161723 15995 630 197
2715 INTUITIVE SURGICAL INC usb 607 535 850 932 0.10
21501 MCKESSON CORP usb 7723292 8421258 1.04
23328 MERCK & COINC usb 2420603 2467 294 0.30
40056 META PLATFORMS INC usb 9183199 10 536 454 1.30
236 METTLER-TOLEDO INTERNATIONAL INC usb 317 596 283728 0.03
2986 MGM RESORTS INTERNATIONAL usb 104 766 120 206 0.01
219911  MICROSOFT CORP usb 65 027 977 68 642 065 8.46
270026 MONSTER BEVERAGE CORP usb 14 543 034 14 216 584 1.75
3576 MOODY'S CORP usb 1039 291 1139731 0.14
61349 MOTOROLA SOLUTIONS INC usb 15738072 16 491 691 2.03
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MULTI UNITS LUXEMBOURG - Lyxor MSCI World Health Care TR 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)
13283 NESTLE SA CHF 1475813 1464 321 0.18
51631 NETFLIXINC usD 18 033 319 20 845 957 2.57
202773 NEWMONT CORP usD 7934 841 7928 777 0.98
176 782  NVIDIA CORP usD 67 314 641 68 544 750 8.45
6008 OMNICOM GROUP INC usb 526 385 523 979 0.06
18041 ONEOKINC usb 1010389 1020 615 0.13
6847 PAYCHEX INC - AK9420 usb 711 024 702 084 0.09
121496 PEPSICO INC usD 20 891 890 20 626 479 2.54
86 444 PROCTER & GAMBLE CO usD 12 241 569 12022 926 1.48
11041  QORVOINC usD 1037 266 1032 551 0.13
306013 QUALCOMM INC usD 32205 429 33 389 356 4.1
24800 REGENERON PHARMACEUTICALS INC usb 16 573 310 16 333 448 2.01
6666 REPLIGEN CORP usb 983 940 864 319 0.1
20996 ROCHE HOLDINGAG CHF 5998 857 5883 311 0.72
9269 SWISSCOMAG - REG CHF 5264 872 5297 114 0.65
32181 TARGET CORP usD 4400 238 3890 627 0.48
16054 TEXAS INSTRUMENTS INC usD 2441751 2648 984 0.33
29721 THERMO FISHER SCIENTIFIC INC usb 14 377 963 14 213 503 1.75
229162 TJXCOSINC usb 16 397 553 17 809 941 219
190265 UBER TECHNOLOGIES INC usb 6928 258 7528 634 0.93
24946 VERTEX PHARMACEUTICALS INC usb 7836 002 8046 514 0.99
98131 VIVENDI SE EUR 513534 824 889 0.10
131002 WALMART INC usD 18 470 624 18 873 414 2.33
Total Shares 795 165 475 814 882 529 100.41
Total Transferable securities and money market instruments admitted to an official exchange listing or

dealt in on another regulated market 795 165 475 814 882 529 100.41
Total Investments 795 165 475 814 882 529 100.41
The accompanying notes form an integral part of these financial statements. 80



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

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

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Technology Hardware and Equipment 30.02 United States of America 95.49
Software and Computer Services 18.84 France 3.36
Pharmaceuticals and Biotechnology 11.45 Switzerland 1.56
Bevelrages 8.38 100.41
Retailers 8.04
Medical Equipment and Services 3.07
Personal Care, Drug and Grocery Stores 3.04
Media 2.73
Telecommunications Equipment 2.03
Banks 1.82
Investment Banking and Brokerage Services 1.78
Gas, Water and Multi-utilities 1.64
QOil, Gas and Coal 1.09
Non-life Insurance 1.01
Precious Metals and Mining 0.98
Consumer Services 0.93
Food Producers 0.92
Telecommunications Service Providers 0.65
Electronic and Electrical Equipment 0.60
Travel and Leisure 0.58
Industrial Support Services 0.36
Electricity 0.17
Finance and Credit Services 0.14
Industrial Transportation 0.14
100.41
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MULTI UNITS LUXEMBOURG
JUNE 30, 2023

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Financials TR 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

51865 ABBVIEINC usb 6 479 456 6404 923 1.19
414756  ADVANCED MICRO DEVICES INC usb 43912902 43304 175 8.05
97 711 AERCAP HOLDINGS NV usb 5586 178 5688912 1.06
20416 ALPHABET INC usb 1910517 2263725 0.42
127879 AMAZON.COM INC usb 14 491 617 15279 841 2.84
16881  AMERICAN WATER WORKS CO INC usb 2169972 2208 765 0.41
135857 AMETEK INC usb 19591 582 20 158 140 3.74
211908  APPLIED MATERIALS INC usb 26 456 105 28 074 411 5.22
19855 ARROW ELECTRONICS INC usb 2459079 2606 628 0.48
17966 BIOGEN INC usb 5105312 4690 756 0.87
54500 BIOMARIN PHARMACEUTICAL INC usb 4670 206 4330028 0.80
7184  BIO-RAD LABORATORIES INC usb 2399 587 2496 424 0.46
53862 BIO-TECHNE CORP usb 3791423 4030023 0.75
1399 BOOKING HOLDINGS INC usb 3422221 3462 660 0.64
441532 BOSTON SCIENTIFIC CORP usb 21352 806 21890 436 4,07
8473 BROADCOM INC usb 6381585 6736 695 1.25
32771 BURLINGTON STORES INC usb 5076 030 4727615 0.88
29981 CHEVRON CORP usb 4475 240 4324 024 0.80
23855 COSTAR GROUP INC usb 1744 562 1946 008 0.36
692010 CSX CORP usb 20992 365 21629 277 4,02
181371 CVS HEALTH CORP usb 11615003 11492 371 2.14
14238 ESTEE LAUDER COSINC -A usb 2658 099 2562 840 0.48
29910 EXPEDIA GROUP INC usb 2517 029 2998 950 0.56
150 115  FORTINET INC usb 8381890 10 400 727 1.93
31414  FOX CORP (ISIN US35137L2043) usb 894 772 918 233 0.17
26220 GODADDY INC usb 1797 922 1805 599 0.34
37460 INCYTE CORP usb 2944719 2137383 0.40
817405 INTEL CORP usb 22 327 404 25 054 100 465
10579  INTUITIVE SURGICAL INC usb 2520481 3315658 0.62
34503 LULULEMON ATHLETICA INC usb 11 868 866 11970 106 2.22
57895 MATCH GROUP INC usb 1707 512 2220812 0.41
83518 METAPLATFORMS INC usb 18199 150 21968 832 4,08
121372  MICROSOFT CORP usb 35822 595 37884 528 7.04
22781 MOHAWK INDUSTRIES INC usb 2012476 2154 068 0.40
254263 MONSTER BEVERAGE CORP usb 13 687 894 13386 679 2.49
37017 NEUROCRINE BIOSCIENCES INC usb 3363631 3199545 0.59
27417  NVIDIA CORP usb 10 071 905 10 630 559 197
1443 NVRINC usb 7564 441 8399 583 1.56
25805 O'REILLY AUTOMOTIVE INC usb 21805 234 22595 341 4.20
53850 OTIS WORLDWIDE CORP usb 41127% 4393 390 0.82
97228 PACCARINC usb 6 449 540 7454741 1.38
174602 PALO ALTO NETWORKS INC usb 34583 484 40 891 435 7.60
56 104 PPG INDUSTRIES INC usb 7026 402 7626 236 1.42
62354 PROCTER & GAMBLE CO usb 8466 030 8672407 1.61

The accompanying notes form an integral part of these financial statements. 82



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Financials TR 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)

92188 QORVOINC usb 8144 977 8621395 1.60
101103 RESMED INC usb 19789 893 20 248 401 3.76
3235 REVVITYINC usb 3525 049 35622978 0.65
1492715 SNAPINC usb 13939 274 16 199 584 3.01
47352 SYNOPSYSINC usb 15 765 436 18 897 832 3.51
27066 TJXCOSINC usb 1948 284 2103 507 0.39
3269 WALMART INC usb 456 475 470 964 0.09
Total Shares 508 437 406 540 452 250 100.40

Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 508 437 406 540 452 250 100.40

Total Investments 508 437 406 540 452 250 100.40

The accompanying notes form an integral part of these financial statements. 83



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

MULTI UNITS LUXEMBOURG - Lyxor MSCI World Financials TR UCITS ETF

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Software and Computer Services 28.33 United States of America 99.34
Technology Hardware and Equipment 23.23 Netherlands 1.06
MeleaI Equipment and Services 9.56 100.40
Retailers 8.39
Industrial Transportation 5.08
Pharmaceuticals and Biotechnology 4.61
Personal Care, Drug and Grocery Stores 3.75
Electronic and Electrical Equipment 3.74
Personal Goods 2.70
Beverages 249
Industrial Engineering 2.20
Construction and Materials 1.96
General Industrials 1.42
Travel and Leisure 1.20
Oil, Gas and Coal 0.80
Gas, Water and Multi-utilities 0.41
Industrial Support Services 0.36
Media 0.17
100.40

84



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

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

Shares
32385 ABBVIEINC usb 5190 105 4363 231 417
18739 AFLAC INC usb 1237 524 1307 982 1.25
40410 AKAMAI TECHNOLOGIES INC usb 3722165 3631647 347
29353 ALPHABET CLASS -A usb 3201521 3513554 3.36
7779 ALPHABETINC usb 839 280 941026 0.90
34632 AMAZON.COM INC usb 3636 800 4514 628 4.32
11259  AMGEN INC usb 2491842 2499723 2.39
23363 APPLEINC usb 4112639 4531721 433
36160 APPLIED MATERIALS INC usb 4938 371 5226 566 5.00
35351 BANK OF NEW YORK MELLON CORP usb 1416 868 1573827 1.51
57326 CHARLES SCHWAB CORP usb 3275608 3249238 3.1
27345 DEXCOM INC usb 3474 456 3514106 3.36
17764 DOLLAR TREE INC usb 2502 237 2549134 2.44
366412 ENGIE SA (ISIN FR0010208488) EUR 5459 881 6087 476 5.82
54 431  INTERPUBLIC GROUP OF COS INC usb 2184 860 2099 948 2.01
7793 INTUITIVE SURGICAL INC usb 2349979 2664 738 2.55
7745 MARSH & MCLENNAN COS INC usb 1377 061 1456 680 1.39
19757 MERCK & CO INC usb 2246 766 2279760 2.18
13220 MICROSOFT CORP usb 4207 063 4501939 431
42172  MODERNAINC usb 5315781 5123 898 4.90
10850 NVIDIA CORP usb 4283797 4589 767 439
117800 PFIZERINC usb 4376 008 4320904 413
16267 QUALCOMM INC usD 1833779 1936 424 1.85
53999 SANOFI EUR 5415630 5785248 5.53
1540 S&P GLOBAL INC usb 583 937 617 371 0.59
46952 STARBUCKS CORP usb 4626 181 4651 065 4.45
8528 SYNOPSYSINC usb 3702858 3713176 3.55
108 868 TOTALENERGIES SE EUR 5400 709 6241625 5.98
52551 VINCISA EUR 5466 143 6099 099 5.83
268007 VIVENDI SE EUR 3629122 2457878 2.35
11684 WALMART INC usb 1804 711 1836 491 1.76
Total Shares 104 303 682 107 879 870 103.18

Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 104 303 682 107 879 870 103.18

Total Investments 104 303 682 107 879 870 103.18

The accompanying notes form an integral part of these financial statements. 85
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MULTI UNITS LUXEMBOURG - Lyxor S&P 500 VIX Futures Enhanced Roll UCITS ETF

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Pharmaceuticals and Biotechnology 23.32 United States of America 77.67
Software and Computer Services 15.60 France 25.51
Technology Hardware and Equipment 15.57 10348
Retailers 8.51
Oil, Gas and Coal 5.97
Medical Equipment and Services 5.91
Construction and Materials 5.83
Gas, Water and Multi-utilities 5.82
Investment Banking and Brokerage Services 4.61
Travel and Leisure 4.45
Media 4.36
Non-life Insurance 1.39
Life Insurance 1.25
Finance and Credit Services 0.59
103.18
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MULTI UNITS LUXEMBOURG
JUNE 30, 2023

MULTI UNITS LUXEMBOURG - Lyxor SG Global Quality Income NTR 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
97782 ABBVIEINC usb 13268 991 12075315 3.96
3390 AKAMAI TECHNOLOGIES INC usb 286 044 279 248 0.09
6000 ALPHABET CLASS-A usb 683 552 658 295 0.22
105859 ALPHABET INC usb 10 061 477 11737 638 3.85
9490 AMAZON.COMINC usb 1081 366 1133929 0.37
10708 ANSYSINC usb 3297979 3241550 1.06
76020 APPLE INC usb 12236 329 13515673 443
1511 AUTOMATIC DATA PROCESSING INC usb 305 994 304 402 0.10
925000 AXASA EUR 20 129 440 24998 125 8.20
2959 BECTON DICKINSON & CO usb 694 659 716 045 0.23
4470 BIOGEN INC usb 1143904 1167 076 0.38
416000 BNP PARIBAS SA EUR 16 850 080 24011 520 7.88
37533 BOSTON SCIENTIFIC CORP usb 1535 861 1860 825 0.61
1547 BROADCOM INC usb 1165150 1229 986 0.40
1252 CATALENTINC usb 50016 49 759 0.02
115921 CMS ENERGY CORP usb 6418 824 6242 309 2.05
104685 CVS HEALTH CORP usb 6960 878 6633 248 2.18
43618 ELECTRONICARTSINC usb 5228318 5185385 1.70
27406 ELEVANCE HEALTH INC usb 11889 168 11160 597 3.66
1392 ELILILLY &CO usb 579 087 598 369 0.20
152680 EMERSON ELECTRIC CO usb 11156 919 12 649 629 415
5734 FOX CORP (ISIN US35137L2043) usb 165 795 167 605 0.05
301786 GENERAL MOTORS CO usb 10 045 057 10 666 240 3.50
2688 GENUINE PARTS CO usb 398 218 416 948 0.14
386461 INTEL CORP usb 10613 826 11 845 331 3.89
5110 INTUITIVE SURGICAL INC usb 1617 405 1601570 0.53
22000 KERING SA EUR 9461449 11123 200 3.65
7539 LOWE'SCOSINC usb 1432 561 1559 626 0.51
68474 MERCK & COINC usb 7105126 7242177 2.38
86 METTLER-TOLEDO INTERNATIONAL INC usb 121127 103 392 0.03
41801 MICROSOFT CORP usb 12 508 087 13 047 583 4.28
14376 MOSAIC CO usb 464 817 461192 0.15
8562 NEXTERAENERGY INC usb 583 486 582 310 0.19
58070 NOVARTISAG-REG CHF 5396 422 5354 541 1.76
1791  OMNICOM GROUP INC usb 156 917 156 200 0.05
75748 PEPSICOINC usb 13025 276 12 859 803 4.22
3743 PHILLIPS 66 usb 332810 327 229 0.11
7684 REVVITY INC usb 826 450 836 647 0.27
9480 ROCHE HOLDINGAG CHF 2708571 2656 401 0.87
290000 SANOFI EUR 21730 180 28478 000 9.34
17406 THERMO FISHER SCIENTIFIC INC usb 8420 404 8324088 273
450000 TOTALENERGIES SE EUR 13311698 23 647 500 7.76
125000 VINCI SA EUR 11455000 13297 500 4.36
1038141 VIVENDI SE EUR 5398 034 8726613 2.86

The accompanying notes form an integral part of these financial statements. 87



MULTI UNITS LUXEMBOURG
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MULTI UNITS LUXEMBOURG - Lyxor SG Global Quality Income NTR 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)
3660 WEBSTER FINANCIAL CORP usb 132 057 126 641 0.04
82926 WESTERN DIGITAL CORP usD 3658 446 2883028 0.95
Total Shares 266 093 255 305 940 288 100.36
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 266 093 255 305 940 288 100.36
Total Investments 266 093 255 305 940 288 100.36
The accompanying notes form an integral part of these financial statements. 88



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

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Pharmaceuticals and Biotechnology 18.90 United States of America 53.68
Technology Hardware and Equipment 9.70 France 44.05
Software and Computer Services 9.50 Switzerland 263
Non-life Insurance 8.20 100.36
Banks 7.92
QOil, Gas and Coal 7.86
Medical Equipment and Services 4.38
Construction and Materials 4.36
Beverages 422
Electronic and Electrical Equipment 4.15
Health Care Providers 3.66
Personal Goods 3.65
Automobiles and Parts 3.50
Media 297
Electricity 2.24
Personal Care, Drug and Grocery Stores 2.18
Leisure Goods 1.70
Retailers 0.88
Chemicals 0.15
Industrial Transportation 0.14
Industrial Support Services 0.10
100.36
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MULTI UNITS LUXEMBOURG
JUNE 30, 2023

MULTI UNITS LUXEMBOURG - Lyxor S&P Eurozone ESG Dividend Aristocrats (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

19172 AIRLIQUIDE SA (ISIN FR0000120073) EUR 2668 026 3148042 2.15
35080 ALLIANZ SE - REG EUR 7081081 7479 056 5.09
2530 ASM INTERNATIONAL NV EUR 630 074 982 526 0.67
2079 ASML HOLDING NV EUR 1371724 1378 377 0.94
400449  ASSICURAZIONI GENERALI SPA EUR 7486 394 7 456 359 5.07
3393338 A2ASPA EUR 5651604 5677 054 3.87
241775 BOUYGUES SA EUR 8069 988 7436 999 5.07
49402 BRENNTAG SE EUR 3425888 3527 303 2.40
93884 CRHPLC EUR 3937035 4741142 3.23
18707 DEUTSCHE BOERSE AG EUR 3237 246 3163354 2.16
142650 DHL GROUP - REG EUR 6499 905 6380735 435
18816  DIASORIN SPA EUR 1895712 1795 046 1.22
25056 DSM-FIRMENICH AG EUR 3628 496 2471023 1.68
118501 EDP RENOVAVEIS SA EUR 2291217 2167976 148
226188 ENAGAS SA EUR 4271622 4071384 2.78
118471 ERG SPA EUR 3293 859 3196 348 2.18
190232 FRESENIUS SE & CO KGAA EUR 6042 527 4826 186 3.29
82892 GEAGROUPAG EUR 2974935 3175593 2.16
15811 GERRESHEIMER AG EUR 1747 116 1630 114 1.1
17784 HANNOVER RUECK SE - REG EUR 2828480 3456 320 2.36
791659 HERASPA EUR 2635003 2154 896 147
61737 HUHTAMAKI OYJ EUR 2462 059 1855814 1.26
15939 IPSEN SA EUR 1429 452 1756 478 1.20
19956 KERRY GROUP PLC EUR 2179 956 1783667 1.22
116545 KONE OYJ-B EUR 6677775 5574 347 3.80
38309 LEGRAND SA EUR 3493 600 3478457 2.37
5962 L'OREALSA EUR 2261772 2546 370 1.74
10991 MERCK KGAA EUR 2009 955 1665 686 1.14
14505 MUENCHENER RUECKVERSICHERUNGS-GESELLSCHAFTAG IN EUR 3715938 4983918 3.40

MUENCHEN - REG
62715 SANOFI EUR 5583 532 6158613 4.20
18676 SAPSE EUR 2217 367 2337115 1.59
18993 SCHNEIDER ELECTRIC SE EUR 2798671 3161575 2.16
62117  SOLVAY SA EUR 5452425 6 354 569 433
15003 SYMRISEAG EUR 1651167 1440 588 0.98
31313 TELEPERFORMANCE EUR 6122 988 4804 980 3.28
805501 TERNA-RETE ELETTRICA NAZIONALE EUR 6 487 505 6287 741 4.29
30383 UCBSA EUR 2818677 2467 100 1.68
247157  UPM-KYMMENE OYJ EUR 8029 120 6739971 459
59117 WAREHOUSES DE PAUW CVA EUR 2062 346 1485019 1.01

The accompanying notes form an integral part of these financial statements. 90



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

MULTI UNITS LUXEMBOURG - Lyxor S&P Eurozone ESG Dividend Aristocrats (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)

14206 WENDEL SE EUR 1166 484 1335 364 0.91
Total Shares 150 288 721 146 533 205 99.88

Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 150 288 721 146 533 205 99.88
Total Investments 150 288 721 146 533 205 99.88

The accompanying notes form an integral part of these financial statements. 91
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MULTI UNITS LUXEMBOURG - Lyxor S&P Eurozone ESG Dividend Aristocrats (DR) UCITS
ETF

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Non-life Insurance 15.94 Germany 30.03
Electricity 11.82 France 23.06
Chemicals 9.86 Italy 18.11
Construction and Materials 8.30 Finland 9.66
Pharmaceuticals and Biotechnology 8.21 Belgium 7.03
Industrial Engineering 5.96 Ireland 4.45
Industrial Materials 4.59 Spain 4.25
Industrial Transportation 4.35 Switzerland 1.68
Gas, Water and Multi-utilities 4.24 Netherlands 1.61
Technology Hardware and Equipment 3.98 99.88
Health Care Providers 3.29
Industrial Support Services 3.28
Investment Banking and Brokerage Services 3.07
Food Producers 2.90
Medical Equipment and Services 2.33
Electronic and Electrical Equipment 2.16
Personal Goods 1.74
Software and Computer Services 1.59
General Industrials 1.26
Real Estate Investment Trusts 1.01

99.88

92



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

MULTI UNITS LUXEMBOURG - Lyxor IBOXX EUR Liquid High Yield BB 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
Bonds
100000 ABANCA CORP BANCARIA SAFRN 08/09/2027 EUR 85 335 85 304 0.09
200000 ABN AMRO BANK NV 0.6% 15/01/2027 EUR 177 905 175788 0.19
100000 ABN AMRO BANK NV 4.375% 20/10/2028 EUR 99 460 99 343 0.10
706 000 AMSAG - REGS - 6% 31/07/2025 EUR 682 000 632 442 0.67
120000 ANHEUSER-BUSCH INBEV SA/NV 2.875% 25/09/2024 EUR 119 632 118 812 0.13
2153000 ARDAGH PACKAGING FINANCE PLC / ARDAGH HOLDINGS USAINC - REGS EUR 1927 322 1919335 2.03
- 2.125% 15/08/2026

2657000 ATLANTIA SPA 1.875% 12/02/2028 EUR 2265 858 2269 530 2.40
2100000 ATOS SE 1% 12/11/2029 EUR 1276 737 1369 788 1.45
1400000 AUSTRALIAPACIFIC AIRPORTS MELBOURNE PTY LTD 3.125% 26/09/2023 EUR 1396 514 1396 710 148
1200000 BANK OF NOVA SCOTIAFRN 01/02/2024 EUR 1204 002 1203 528 1.27
500000 BAYER CAPITAL CORP BV 2.125% 15/12/2029 EUR 449 118 444 405 0.47
100000 BECTON DICKINSON EURO FINANCE SARL 1.208% 04/06/2026 EUR 92 824 92715 0.10
100 000 BELFIUS BANK SA 0.625% 30/08/2023 EUR 99 243 99 521 0.11
220000 BLACKSTONE PRIVATE CREDIT FUND - REGS - 1.75% 30/11/2026 EUR 183 587 186 864 0.20
869 000 CANADIAN IMPERIAL BANK OF COMMERCE 0.01% 30/04/2029 EUR 712919 711920 0.75
1200000 CELLNEX FINANCE CO SA 1% 15/09/2027 EUR 1036 626 1033 656 1.09
700000 CELLNEX FINANCE CO SA 1.5% 08/06/2028 EUR 601 005 599 144 0.63
1400000 CELLNEX FINANCE CO SA 2% 15/02/2033 EUR 1075706 1093 036 115
2000000 CELLNEX FINANCE CO SA 2.25% 12/04/2026 EUR 1891 166 1877 140 1.98
300000 CRITERIA CAIXA SA 0.875% 28/10/2027 EUR 261270 259 806 0.27
500000 DANONE SA 3.47% 22/05/2031 EUR 499 525 497 870 0.53
116 000 DANSKE BANKA/S FRN 09/06/2029 EUR 96 100 95 901 0.10
1200000 DEUTSCHE LUFTHANSAAG 2.875% 16/05/2027 EUR 1105 960 1106 820 117
1700000 DEUTSCHE LUFTHANSAAG 3% 29/05/2026 EUR 1617 924 1618 145 1.7
1100000 DEUTSCHE LUFTHANSAAG 3.75% 11/02/2028 EUR 1004 759 1039 346 1.10
195000 DEUTSCHE TELEKOM INTERNATIONAL FINANCE BV 3.25% 17/01/2028 EUR 198 171 194 325 0.21
100000 DISCOVERY COMMUNICATIONS LLC 1.9% 19/03/2027 EUR 92175 91419 0.10
100000 DNB BANK ASA 0.6% 25/09/2023 EUR 99 033 99 309 0.10
200000 EDENRED 3.625% 13/06/2031 EUR 199 186 197 770 0.21
1600000 ELIATRANSMISSION BELGIUM SA 0.875% 28/04/2030 EUR 1321584 1324768 1.40
900000 ENAGAS FINANCIACIONES SA 0.75% 27/10/2026 EUR 831573 821808 0.87
60000 E.ON INTERNATIONAL FINANCE BV 1.25% 19/10/2027 EUR 55573 54 623 0.06
2000 E.ON SE 3.5% 12/01/2028 EUR 2008 1985 0.00
1415000 FAURECIA SE 2.75% 15/02/2027 EUR 1291691 1285414 1.36
2034000 FORD MOTOR CREDIT CO LLC 1.744% 19/07/2024 EUR 1953 249 1969 705 2.08
2759000 FORD MOTOR CREDIT CO LLC 4.867% 03/08/2027 EUR 2700 744 2711131 2.86
2980000 FORVIA7.25% 15/06/2026 EUR 3114 504 3105488 3.27
74000 FRESENIUS SE & CO KGAA 1.875% 15/02/2025 EUR 71737 71274 0.08
644 000 GETLINK SE 3.5% 30/10/2025 EUR 629 829 630 585 0.67
554 000 GOLDMAN SACHS GROUP INC FRN 07/02/2025 EUR 555715 556 427 0.59
756 000 GRIFOLS SA - REGS - 1.625% 15/02/2025 EUR 730 394 730213 0.77
2000000 ILIAD SA5.375% 14/06/2027 EUR 2010180 1979 460 2.09
607 000 INEOS FINANCE PLC - REGS - 2.875% 01/05/2026 EUR 562 589 557 985 0.59
The accompanying notes form an integral part of these financial statements. 93
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MULTI UNITS LUXEMBOURG - Lyxor IBOXX EUR Liquid High Yield BB 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)

Bonds (continued)

731000 INEOS QUATTRO FINANCE 2 PLC - REGS - 2.5% 15/01/2026 EUR 634 935 657 388 0.69
1584000 INTESA SANPAOLO SPA 3.928% 15/09/2026 EUR 1558 630 1548 724 1.64
1865000 INTRUMAB - REGS - 3% 15/09/2027 EUR 1414130 1296 697 1.37
1388000 INTRUMAB - REGS - 3.5% 15/07/2026 EUR 1086 341 1037 169 1.10
2579000 INTRUMAB - REGS - 4.875% 15/08/2025 EUR 2255694 2145032 221

400000 INVESTOR AB 1.5% 12/09/2030 EUR 349 354 347 464 0.37
2411000 IQVIAINC - REGS - 2.25% 15/03/2029 EUR 1993 764 2065 094 218

45000 KNORR B BREMSE GROIP INC 1.125% 13/06/2025 EUR 42783 42787 0.05

100 000 LANDESBANK BADEN-WUERTTEMBERG 0.25% 21/07/2028 EUR 82 324 82 235 0.09

347000 LEASEPLAN CORP NV 0.25% 07/09/2026 EUR 305 440 305 374 0.32
1300000 LIBERTY MUTUAL FINANCE EUROPE DAC - REGS - 1.75% 27/03/2024 EUR 1268 600 1272765 1.34
2496000 MUNDYS SPA 1.875% 13/07/2027 EUR 2121835 2212654 2.34

300000 NATIONAL BANK OF CANADA FRN 01/02/2024 EUR 300 870 300 804 0.32

1000 NESTLE FINANCE INTERNATIONAL LTD 0.875% 29/03/2027 EUR 926 915 0.00
2118000 NEXISPA 1.625% 30/04/2026 EUR 1941320 1935217 2.04
2802000 NEXISPA 2.125% 30/04/2029 EUR 2335041 2341 267 2.47
2022000 NOMAD FOODS BONDCO PLC - REGS - 2.5% 24/06/2028 EUR 1728 875 1780 634 1.88

100000 NOVARTIS FINANCE SA 0% 23/09/2028 EUR 84 459 84 241 0.09
3268000 ORGANON & CO/ORGANON FOREIGN DEBT CO-ISSUER BV - REGS - EUR 2855708 2843650 3.00

2.875% 30/04/2028

200000 PROSEGUR CASH SA 1.375% 04/02/2026 EUR 188 644 186 822 0.20

5288000 RAYTHEON TECHNOLOGIES CORP 2.15% 18/05/2030 EUR 4649 526 4706 531 4.96
50000 RCIBANQUE SAFRN 04/11/2024 EUR 49772 49 921 0.05

100000 RCIBANQUE SA 1.375% 08/03/2024 EUR 98133 98 237 0.10

176 000 RCI BANQUE SA 4.125% 01/12/2025 EUR 174 382 174 185 0.18
3100000 RENAULT SA 2.375% 25/05/2026 EUR 2860712 2876 180 3.04
1595000 ROYAL BANK OF CANADA FRN 17/01/2025 EUR 1598 749 1598 493 1.69

100000 ROYAL BANK OF CANADA/TORONTO FRN 31/01/2024 EUR 100 375 100 299 0.1

300000 SANOFI 1.5% 01/04/2030 EUR 268 218 268 926 0.28

100000 SANTANDER CONSUMER FINANCE SA 1% 27/02/2024 EUR 97 947 98 076 0.10
2400000 SBB TREASURY OYJ 1.125% 26/11/2029 EUR 1423 747 1406 496 1.49
1000000 SKANDINAVISKA ENSKILDA BANKEN AB 1.75% 11/11/2026 EUR 929 925 927 590 0.98
2070000 STANDARD INDUSTRIES INC/NJ - REGS - 2.25% 21/11/2026 EUR 1753088 1844 453 1.95

100000 TESCO CORPORATE TREASURY SERVICES PLC 1.375% 24/10/2023 EUR 99 064 99 227 0.10

500000 THERMO FISHER SCIENTIFIC INC 2% 15/04/2025 EUR 485490 482 990 0.51
2000000 VALEO 5.375% 28/05/2027 EUR 2015563 2004 260 212
2317000 VMED 02 UK FINANCING I PLC - REGS - 3.25% 31/01/2031 EUR 1909 800 1906 265 2.01

500000 VOLKSWAGEN BANK GMBH 4.625% 03/05/2031 EUR 504 993 502 610 0.53

3000 VOLKSWAGEN FINANCIAL SERVICES AG 0% 12/02/2025 EUR 2797 2798 0.00
15000 VOLKSWAGEN FINANCIAL SERVICES AG 0.125% 12/02/2027 EUR 13017 12 971 0.01
80000 VOLKSWAGEN FINANCIAL SERVICES AG 0.875% 31/01/2028 EUR 68 846 68 456 0.07

1700000 VOLKSWAGEN INTERNATIONAL FINANCE NV 0.875% 22/09/2028 EUR 1442 552 1434 698 1.52

1000 VOLKSWAGEN LEASING GMBH 1.375% 20/01/2025 EUR 956 955 0.00

226 000 WEBUILD SPA5.875% 15/12/2025 EUR 221775 223078 0.24
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MULTI UNITS LUXEMBOURG - Lyxor IBOXX EUR Liquid High Yield BB 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)

Bonds (continued)

100000 WINTERSHALL DEA FINANCE BV 0.452% 25/09/2023 EUR 98 709 99 099 0.10
1000 WURTH FINANCE INTERNATIONAL BV 0.75% 22/11/2027 EUR 895 885 0.00
Total Bonds 79 801 136 79 885170 84.38

Supranationals, Governments and Local Public Authorities, Debt Instruments

2000 BASQUE GOVERNMENT 0.25% 30/04/2031 EUR 1562 1565 0.00

26429 DEUTSCHE BUNDESREPUBLIK PRINCIPAL STRIPS 0% 04/01/2031 EUR 22 207 22 161 0.02

422822 DEUTSCHE BUNDESREPUBLIK PRINCIPAL STRIPS 0% 04/01/2037 EUR 298 473 305117 0.32

1223 DEUTSCHE BUNDESREPUBLIK PRINCIPAL STRIPS 0% 04/07/2042 EUR 750 773 0.00

45079 DUTCH FUNGIBLE STRIP 0% 15/01/2042 EUR 26 849 27 467 0.03

4564 FRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0% EUR 1855 1770 0.00
25/04/2049

5847613 FRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0% EUR 5306 504 5291797 5.59
25/10/2026

1489479 FRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0% EUR 926 100 915210 0.97
25/10/2038

4143000 ITALY BUONI POLIENNALIDEL TESORO FRN 15/09/2026 EUR 5673 39%4 5644 520 5.97

797 000 ITALY BUONI POLIENNALI DEL TESORO 2.45% 01/10/2023 EUR 794 756 794 776 0.84

1002000 ITALY BUONI POLIENNALI DEL TESORO 4.5% 01/03/2024 EUR 1006 752 1006 349 1.06

1053 KINGDOM OF BELGIUM GOVERNMENT BOND COUPON STRIP 0% EUR 953 937 0.00
22/06/2027

26000 SLOVENIA GOVERNMENT BOND 2.125% 28/07/2025 EUR 25600 25617 0.03

29000 SPAIN GOVERNMENT INFLATION LINKED BOND FRN 30/11/2030 EUR 35680 35407 0.04

5000 STATE OF NORTH RHINE-WESTPHALIA GERMANY 0.375% 02/09/2050 EUR 2414 2484 0.00

Total Supranationals, Governments and Local Public Authorities, Debt Instruments 14123 849 14 075 950 14.87

Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 93 924 985 93961 120 99.25
Total Investments 93 924 985 93 961 120 99.25
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MULTI UNITS LUXEMBOURG - Lyxor IBOXX EUR Liquid High Yield BB UCITS ETF

Economic and Geographical Classification of Investments

Economic classification

%

Investment Banking and Brokerage Services 2334
Governments 14.87
Industrial Transportation 10.85
Automobiles and Parts 9.79
Banks 8.83
Aerospace and Defense 4.97
Industrial Support Services 4.92
Pharmaceuticals and Biotechnology 4.06
Gas, Water and Multi-utilities 227
Health Care Providers 226
Construction and Materials 218
Telecommunications Service Providers 2.09
General Industrials 2.03
Consumer Services 2.01
Software and Computer Services 1.45
Life Insurance 1.34
Technology Hardware and Equipment 0.67
Food Producers 0.53
Medical Equipment and Services 0.51
Beverages 0.13
Media 0.10
Industrial Engineering 0.05

99.25

Geographical classification %
France 21.90
Italy 18.98
United States of America 18.44
Spain 721
Sweden 6.08
United Kingdom 528
Germany 5.16
Canada 4.14
Ireland 3.37
Netherlands 3.00
Belgium 1.63
Finland 1.49
Australia 148
Austria 0.67
Luxembourg 0.19
Denmark 0.10
Norway 0.10
Slovenia 0.03

99.25
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MULTI UNITS LUXEMBOURG - Lyxor MSCI Pacific ex Japan 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
Shares
3191  ABBOTT LABORATORIES usb 355 797 347 883 2.07
4990 ABBVIE INC usD 686 424 672 303 3.99
7422 AKAMAITECHNOLOGIES INC usD 652 765 667 015 3.96
6199 ALPHABET CLASS -A usD 795034 742 020 441
5464 ALPHABETINC usb 609 298 660 980 3.92
6090 AMAZON.COMINC usb 611 764 793 892 4.7
3194 AMERISOURCEBERGEN CORP usb 547 004 614 621 3.65
6300 APPLEINC usD 1099 491 1222011 7.25
4805 BESTBUYCOINC usD 383 391 393770 2.34
2310 BIOGEN INC usD 700 277 658 004 3.91
8734 BOSTON SCIENTIFIC CORP usD 368 400 472 422 2.80
8882 CHEVRON CORP usb 1383728 1397 584 8.29
7092 COCA-COLACO usb 434 456 427 080 2.54
2622 DOLLARTREEINC usb 450 643 376 257 2.23
946 GEBERITAG - REG CHF 478 695 494 974 2.94
8041 LAS VEGAS SANDS CORP usD 376 640 466 378 2.77
3762 MARSH & MCLENNAN COS INC usD 668 884 707 557 4.20
2560 MICROSOFT CORP usb 815422 871783 5.18
2809 MONSTER BEVERAGE CORP usb 164 270 161 349 0.96
16890 NEWMONT CORP usb 711 069 720 527 4.28
1722 NVIDIACORP usb 679 880 728 440 4.32
1911 PEPSICOINC usD 351987 353 955 210
6848 PHILLIPS 66 usD 640 904 653 162 3.88
5746 QUALCOMM INC usD 647 747 684 004 4.06
1246 S&P GLOBAL INC usb 472 458 499 509 297
6967 STARBUCKS CORP usb 686 459 690 151 4.10
1041 WESTERN DIGITAL CORP usb 50 457 39 485 0.23
994  WORKDAY INC usD 168 463 224 535 1.33
Total Shares 15991 807 16 741 651 99.39
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 15991 807 16 741 651 99.39
Total Investments 15991 807 16 741 651 99.39
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MULTI UNITS LUXEMBOURG - Lyxor MSCI Pacific ex Japan UCITS ETF

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Software and Computer Services 18.79 United States of America 96.45
Technology Hardware and Equipment 15.87 Switzerland 2.94
Qil, C.Eas and Coal 12.18 99.39
Retailers 9.28
Pharmaceuticals and Biotechnology 7.90
Travel and Leisure 6.87
Beverages 5.59
Medical Equipment and Services 4.87
Precious Metals and Mining 4.28
Non-life Insurance 4.20
Personal Care, Drug and Grocery Stores 3.65
Finance and Credit Services 297
Construction and Materials 2.94
99.39
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MULTI UNITS LUXEMBOURG - Lyxor Fed Funds US Dollar Cash 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

50000 ANHEUSER-BUSCH COS LLC / ANHEUSER-BUSCH INBEV WORLDWIDE INC usb 48 393 48 450 0.01

3.65% 01/02/2026
50000 APT PIPELINES LTD - 144A - 4.2% 23/03/2025 usD 49 229 48 499 0.01
50000 BAE SYSTEMS HOLDINGS INC 3.8% 07/10/2024 usb 49132 48 708 0.02
50000 BANK OF MONTREAL 2.5% 28/06/2024 usb 48 404 48 368 0.01
25000 BANK OF MONTREAL 4.25% 14/09/2024 usb 24501 24535 0.01
50000 BANK OF NOVA SCOTIA 0.65% 31/07/2024 usD 47 348 47 365 0.01
4000 BANK OF NOVA SCOTIA 1.05% 02/03/2026 usD 3570 3564 0.00
10000 BANK OF NOVA SCOTIA 1.3% 11/06/2025 usD 9200 9204 0.00
20000 BANK OF NOVA SCOTIA 1.35% 24/06/2026 usb 17 826 17 841 0.01
50000 BANK OF NOVA SCOTIA 2.44% 11/03/2024 usb 48780 48 888 0.02
25000 BROOKFIELD CORP 4% 15/01/2025 usb 24 561 24299 0.01
50000 CANADIAN IMPERIAL BANK OF COMMERCE 0.95% 23/10/2025 usb 45168 45 477 0.01
50000 CANADIAN IMPERIAL BANK OF COMMERCE 2.25% 28/01/2025 usD 47 536 47 423 0.01
241000 CANADIAN IMPERIAL BANK OF COMMERCE 3.3% 07/04/2025 usD 231710 231846 0.08
50000 CANADIAN PACIFIC RAILWAY CO 2.9% 01/02/2025 usD 48 431 48 017 0.01
59000 ELECTRICITE DE FRANCE SA - 144A - 3.625% 13/10/2025 usb 57 459 56 656 0.03
187 000 KREDITANSTALT FUER WIEDERAUFBAU 1% 01/10/2026 usb 170 432 167 332 0.06
294000 KREDITANSTALT FUER WIEDERAUFBAU 1.75% 14/09/2029 usb 257 607 257 126 0.09
73000 KREDITANSTALT FUER WIEDERAUFBAU 2.5% 20/11/2024 usD 70498 70289 0.03
115000 KREDITANSTALT FUER WIEDERAUFBAU 2.875% 03/04/2028 usD 111135 108 182 0.04
50000 MACQUARIE GROUP LTD - 144A - FRN 12/01/2027 usD 45060 44 500 0.01
10000 MAGNA INTERNATIONAL INC 3.625% 15/06/2024 usD 9808 9809 0.00
25000 NOVARTIS CAPITAL CORP 3.4% 06/05/2024 usb 24671 24 580 0.01
25000 NUTRIEN LTD 5.9% 07/11/2024 usb 25014 25042 0.01
10000 ROGERS COMMUNICATIONS INC 3.2% 15/03/2027 usb 9272 9299 0.00
25000 ROYAL BANK OF CANADA 1.15% 10/06/2025 usD 23063 23074 0.01
35000 ROYAL BANK OF CANADA 2.55% 16/07/2024 usD 33876 33921 0.01
10000 ROYAL BANK OF CANADA 4.24% 03/08/2027 usD 9676 9668 0.00
10000 ROYAL BANK OF CANADA 6% 01/11/2027 usb 10 277 10270 0.00
50000 SHELL INTERNATIONAL FINANCE BV 2.875% 10/05/2026 usb 47 556 47 666 0.01
25000 SHELL INTERNATIONAL FINANCE BV 3.25% 11/05/2025 usb 24501 24178 0.01
14000 TORONTO-DOMINION BANK 0.55% 04/03/2024 usb 13 507 13531 0.00
10000 TORONTO-DOMINION BANK 0.7% 10/09/2024 usD 9426 9429 0.00
10000 TORONTO-DOMINION BANK 0.75% 11/09/2025 usD 9057 9053 0.00
50000 TRANSURBAN FINANCE CO PTY LTD 4.125% 28/04/2026 usD 48131 48 145 0.01
10000 WESTPAC BANKING CORP 1.953% 20/11/2028 usb 8599 8 583 0.00
30000 WESTPAC BANKING CORP 2.65% 16/01/2030 usb 26 548 26 520 0.01
50000 WESTPAC BANKING CORP 2.85% 13/05/2026 usb 46 980 47 094 0.01
50000 WOODSIDE FINANCE LTD - REGS - 3.7% 15/09/2026 usD 47 834 47 082 0.01
Total Bonds 1883776 1873513 0.58

Supranationals, Governments and Local Public Authorities, Debt Instruments
500000 AFRICAN DEVELOPMENT BANK 0.875% 22/07/2026 usb 447 998 446 845 0.14
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MULTI UNITS LUXEMBOURG - Lyxor Fed Funds US Dollar Cash 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)

35000 EUROPEAN BANK FOR RECONSTRUCTION & DEVELOPMENT FRN usD 34953 34 956 0.01
14/04/2026

926 000 EUROPEAN BANK FOR RECONSTRUCTION & DEVELOPMENT FRN usD 927 338 927 639 0.29
15/10/2024

76 000 EUROPEAN BANK FOR RECONSTRUCTION & DEVELOPMENT 1.625% usD 72717 72 650 0.02
27/09/2024

56 000 EUROPEAN INVESTMENT BANK 1.625% 09/10/2029 usD 49 815 48 541 0.01

265000 EUROPEAN INVESTMENT BANK 2.5% 15/10/2024 usD 258 726 255820 0.08

19000 INTERNATIONAL BANK FOR RECONSTRUCTION & DEVELOPMENT 2.5% usD 18 464 18 130 0.01
29/07/2025

500000 INTERNATIONAL FINANCE CORP 2.125% 07/04/2026 usD 468 900 467 695 0.14

879400 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/02/2052 usD 622 070 636 684 0.20

425800 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/04/2025 usD 477028 475 951 0.15

4000 UNITED STATES TREASURY NOTE/BOND 0.625% 15/05/2030 usD 3222 3206 0.00

54 586200 UNITED STATES TREASURY NOTE/BOND 1.25% 15/08/2031 usD 44 997 385 44 811 859 13.83

113921800 UNITED STATES TREASURY NOTE/BOND 1.375% 15/11/2031 usD 94 448 187 93 958 785 29.00

20865600 UNITED STATES TREASURY NOTE/BOND 1.625% 15/05/2031 usD 17 877 508 17 740 650 5.48

1000 UNITED STATES TREASURY NOTE/BOND 1.75% 15/08/2041 usD 709 704 0.00

35262200 UNITED STATES TREASURY NOTE/BOND 1.875% 15/02/2032 usD 31329 581 30215298 9.33

162900 UNITED STATES TREASURY NOTE/BOND 2.375% 15/11/2049 usD 122 570 121780 0.04

14155900 UNITED STATES TREASURY NOTE/BOND 2.75% 15/08/2032 usD 13392 325 12980 297 4.01

101132600 UNITED STATES TREASURY NOTE/BOND 2.875% 15/05/2032 usD 94 191 585 93 792 586 28.95

24975600 UNITED STATES TREASURY NOTE/BOND 2.875% 15/08/2028 usD 24 461 454 23535601 7.27

Total Supranationals, Governments and Local Public Authorities, Debt Instruments 324 202 535 320 545 677 98.96

Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 326 086 311 322419 190 99.54
Total Investments 326 086 311 322 419 190 99.54
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MULTI UNITS LUXEMBOURG - Lyxor Fed Funds US Dollar Cash UCITS ETF

Economic and Geographical Classification of Investments

Economic classification %
Governments 98.96
Banks 0.41
Investment Banking and Brokerage Services 0.07
Industrial Transportation 0.04
Aerospace and Defense 0.02
Electricity 0.02
Chemicals 0.01
Tobacco 0.01

99.54

Geographical classification %
United States of America 98.45
United Kingdom 0.32
Canada 0.23
Germany 0.19
Ivory Coast 0.14
Luxembourg 0.09
Australia 0.08
France 0.02
Netherlands 0.02

99.54
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JUNE 30, 2023

MULTI UNITS LUXEMBOURG - Lyxor Pan Africa 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
5697 ABBVIE INC usD 724 677 703 535 210
15747  AKAMAI TECHNOLOGIES INC usD 1137 095 1297 143 3.87
17255 ALPHABET CLASS -A usb 1924 554 1893 147 5.65
7254  ALPHABET INC usb 824 117 804 323 240
19178  AMAZON.COM INC usb 1855920 2291515 6.84
15291  APPLE INC usbD 2439633 2718 601 8.11
24744 BALL CORP usD 1235 669 1320209 3.94
530 BROADCOM INC usD 399179 421 391 1.26
931 CADENCE DESIGN SYSTEMS INC usD 202 471 200 127 0.60
3245 CHEVRON CORP usb 472135 468 012 1.40
13862 CITIGROUP INC usbD 580 003 584 974 1.75
23045 COCA-COLACO usbD 1294 934 1272016 3.80
22989 COGNIZANT TECHNOLOGY SOLUTIONS CORP -A usbD 1349 844 1375547 4.11
8995 CUMMINS INC usb 1904 680 2021278 6.04
8620 DOLLAR TREE INC usb 1285023 1133795 3.39
3349 ELILILLY&CO usb 1331563 1439610 4.30
44 888 INTEL CORP usbD 1254 044 1375852 411
25374 LAS VEGAS SANDS CORP usbD 1398 615 1348939 4,03
7578 MICROSOFT CORP usb 2253 941 2365 364 7.06
3613 NETFLIXINC usb 1195068 1458 745 4.36
3472 NOVARTISAG - REG CHF 321430 320 148 0.96
3528 NVIDIACORP usb 1378712 1367933 4.09
18 144  PACCARINC usb 1203 568 1391151 416
8159 PEPSICO INC usbD 1402 984 1385 160 414
37240 PFIZERINC usb 1312783 1252029 374
12153 QUALCOMM INC usD 1279 006 1326 025 3.96
Total Shares 31961648 33 536 569 100.17

Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 31961 648 33 536 569 100.17

Total Investments 31961 648 33 536 569 100.17
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MULTI UNITS LUXEMBOURG - Lyxor Pan Africa UCITS ETF

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Software and Computer Services 23.69 United States of America 99.21
Technology Hardware and Equipment 21.53 Switzerland 0.96
Pharmaceutlcals and Biotechnology 11.10 10047
Retailers 10.23
Beverages 7.94
Industrial Transportation 6.04
Media 4.36
Industrial Engineering 4.16
Travel and Leisure 4.03
General Industrials 3.94
Banks 1.75
Oil, Gas and Coal 1.40

100.17
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MULTI UNITS LUXEMBOURG - Lyxor Euro Government Bond 5-7Y (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
Supranationals, Governments and Local Public Authorities, Debt Instruments
8732000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/02/2030 EUR 7331132 7454 421 242
9200000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2029 EUR 8190 298 7935460 2,57
8419160 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/11/2028 EUR 7929 464 7376 868 2.39
9199660 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.25% 15/02/2029 EUR 8707 490 8 139 031 2.64
8886 850 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.25% 15/08/2028 EUR 8533 747 7930 358 2.57
8108000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.1% 15/11/2029 EUR 8033079 7931570 2.57
4287720 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4.75% 04/07/2028 EUR 5291822 4730 341 1.53
3665000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 6.25% 04/01/2030 EUR 4587 574 4495 489 1.46
2151000 FINLAND GOVERNMENT BOND 0.5% 15/09/2028 EUR 2025232 1903 527 0.62
2022000 FINLAND GOVERNMENT BOND 0.5% 15/09/2029 EUR 1758 366 1751072 0.57
1651000 FINLAND GOVERNMENT BOND 2.75% 04/07/2028 EUR 1814 815 1640 054 0.53
18803000 FRANCE GOVERNMENT BOND OAT 2.5% 25/05/2030 EUR 18 625 064 18435778 5.97
14822000 FRENCH REPUBLIC GOVERNMENT BOND OAT 0% 25/11/2029 EUR 12 603 065 12 398 603 4.02
17604 000 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.5% 25/05/2029 EUR 16 185 061 15386 776 4.99
17757940  FRENCH REPUBLIC GOVERNMENT BOND OAT 0.75% 25/11/2028 EUR 17 281 667 15908 806 5.16
2447000 FRENCH REPUBLIC GOVERNMENT BOND OAT 2.75% 25/02/2029 EUR 2455690 2427 889 0.79
12354000 FRENCH REPUBLIC GOVERNMENT BOND OAT 5.5% 25/04/2029 EUR 15297 400 14 059 346 4.56
3190000 IRELAND GOVERNMENT BOND 1.1% 15/05/2029 EUR 3058 585 2895180 0.94
2935000 IRELAND GOVERNMENT BOND 2.4% 15/05/2030 EUR 2893 364 2 868 464 0.93
5037 000 ITALY BUONI POLIENNALI DEL TESORO 0.45% 15/02/2029 EUR 4383 488 4203 528 1.36
4832000 ITALY BUONI POLIENNALI DEL TESORO 0.5% 15/07/2028 EUR 4379533 4127 204 1.34
7409000 ITALY BUONI POLIENNALI DEL TESORO 1.35% 01/04/2030 EUR 6294 699 6 342 549 2.06
6976 000 ITALY BUONI POLIENNALI DEL TESORO 2.8% 01/12/2028 EUR 7171343 6671428 2.16
5239000 ITALY BUONI POLIENNALI DEL TESORO 2.8% 15/06/2029 EUR 5018 583 4969 296 1.61
7162000 ITALY BUONI POLIENNALI DEL TESORO 3% 01/08/2029 EUR 6 946 756 6874374 2.23
8547 000 ITALY BUONI POLIENNALI DEL TESORO 3.5% 01/03/2030 EUR 8427704 8415291 273
2027000 ITALY BUONI POLIENNALI DEL TESORO 3.8% 01/08/2028 EUR 2048 505 2031723 0.66
5863000 ITALY BUONI POLIENNALI DEL TESORO 3.85% 15/12/2029 EUR 5805993 5876 368 1.91
7770000 ITALY BUONI POLIENNALI DEL TESORO 4.75% 01/09/2028 EUR 8892 963 8 146 534 2.64
9611000 ITALY BUONI POLIENNALI DEL TESORO 5.25% 01/11/2029 EUR 10 633 909 10 437 930 3.38
5421960 KINGDOM OF BELGIUM GOVERNMENT BOND 0.8% 22/06/2028 EUR 5294 038 4906 548 1.59
5956 000 KINGDOM OF BELGIUM GOVERNMENT BOND 0.9% 22/06/2029 EUR 5581719 5323 949 1.73
3923420 NETHERLANDS GOVERNMENT BOND 0% 15/01/2029 EUR 3580720 3373984 1.09
3810000 NETHERLANDS GOVERNMENT BOND 0.25% 15/07/2029 EUR 3513902 3294 774 1.07
6028730 NETHERLANDS GOVERNMENT BOND 0.75% 15/07/2028 EUR 5900 299 5462 512 1.77
1627 000 NETHERLANDS GOVERNMENT BOND 2.5% 15/01/2030 EUR 1615763 1602 335 0.52
3707000 PORTUGAL OBRIGACOES DO TESOURO OT 1.95% 15/06/2029 EUR 3655172 3503 968 1.14
4902180 PORTUGAL OBRIGACOES DO TESOURO OT 2.125% 17/10/2028 EUR 5094 372 4707 563 1.53
2246000 PORTUGAL OBRIGACOES DO TESOURO OT 3.875% 15/02/2030 EUR 2336 294 2365 465 0.77
4190000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0% 20/02/2030 EUR 3394 621 3453649 1.12
2692000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0% 20/10/2028 EUR 2420013 2306 021 0.75
4172000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.5% 20/02/2029 EUR 3903 258 3647 663 1.18
936 000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 2.9% 23/05/2029 EUR 942 113 933 800 0.30
7972000 SPAIN GOVERNMENT BOND 0.5% 30/04/2030 EUR 6692 148 6 660 367 2.16
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MULTI UNITS LUXEMBOURG - Lyxor Euro Government Bond 5-7Y (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)

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

7090000 SPAIN GOVERNMENT BOND 0.6% 31/10/2029 EUR 6081285 6 044 296 1.96
6403000 SPAIN GOVERNMENT BOND 0.8% 30/07/2029 EUR 5680 862 5548 392 1.80
7750000 SPAIN GOVERNMENT BOND 1.4% 30/07/2028 EUR 7707 881 7098 690 2.30
6647000 SPAIN GOVERNMENT BOND 1.45% 30/04/2029 EUR 6381263 6034 745 1.96
5853000 SPAIN GOVERNMENT BOND 5.15% 31/10/2028 EUR 7093 476 6 392 237 2.07
8313550 SPAIN GOVERNMENT BOND 6% 31/01/2029 EUR 10 508 166 9472 376 3.07
Total Supranationals, Governments and Local Public Authorities, Debt Instruments 319 983 756 305 898 592 99.19

Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 319 983 756 305 898 592 99.19
Total Investments 319 983 756 305 898 592 99.19
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Economic and Geographical Classification of Investments

Economic classification

%

Governments

99.19

99.19

Geographical classification %
France 25.49
Italy 22.08
Germany 18.16
Spain 15.32
Netherlands 445
Portugal 343
Austria 3.35
Belgium 332
Ireland 1.87
Finland 1.72

99.19
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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
Supranationals, Governments and Local Public Authorities, Debt Instruments

28808180 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/02/2031 EUR 25812993 24 081622 2.08

31894310 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/02/2032 EUR 27600 818 26 097 200 2.25
9773920 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2030 (ISIN EUR 8 858 568 8273623 0.71

DE0001030708)
34466 580 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2030 (ISIN EUR 31280 791 29 130 464 2.51
DE0001102507)
9259920 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2031 (ISIN EUR 8169 957 7672214 0.66
DE0001030732)
32923050 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2031 (ISIN EUR 29282 878 27245799 2.35
DE0001102564)
28808000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.7% 15/08/2032 EUR 27994 328 27 252 080 2.35
34209000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.3% 15/02/2033 (ISIN EUR 33 842 442 33932 249 2.93
DE000BU2Z007)
5401000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.3% 15/02/2033 (ISIN EUR 5381152 5361735 0.46
DE000BU3Z005)

22120830 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 5.5% 04/01/2031 EUR 29 583 908 26 746 074 2.31
5603000 FINLAND GOVERNMENT BOND 0% 15/09/2030 EUR 4907 158 4558 433 0.39
6559000 FINLAND GOVERNMENT BOND 0.125% 15/09/2031 EUR 5657 183 5233033 0.45
5040 000 FINLAND GOVERNMENT BOND 0.75% 15/04/2031 EUR 4641219 4291 560 0.37
6124000 FINLAND GOVERNMENT BOND 1.5% 15/09/2032 EUR 5442163 5415576 0.47

36900000 FRENCH REPUBLIC GOVERNMENT BOND OAT 0% 25/05/2032 EUR 29 870 457 28 691 595 248

58932130 FRENCH REPUBLIC GOVERNMENT BOND OAT 0% 25/11/2030 EUR 51134 261 47 901 802 414

55695760 FRENCH REPUBLIC GOVERNMENT BOND OAT 0% 25/11/2031 EUR 47023 594 43 987 954 3.79

60689580 FRENCH REPUBLIC GOVERNMENT BOND OAT 1.5% 25/05/2031 EUR 59 476 473 55 127 986 477

47848000 FRENCH REPUBLIC GOVERNMENT BOND OAT 2% 25/11/2032 EUR 44 929 555 44 357 488 3.83

12078 000 FRENCH REPUBLIC GOVERNMENT BOND OAT 3% 25/05/2033 EUR 12225 829 12149 623 1.05

36208 000 FRENCH REPUBLIC GOVERNMENT BOND OAT 5.75% 25/10/2032 EUR 45 406 414 44 524 978 3.85
9458670 IRELAND GOVERNMENT BOND 0% 18/10/2031 EUR 8035 660 7531750 0.65
8320720 IRELAND GOVERNMENT BOND 0.2% 18/10/2030 EUR 7415407 6915101 0.60
5358000 IRELAND GOVERNMENT BOND 0.35% 18/10/2032 EUR 4295835 4294 330 0.37
5232000 IRELAND GOVERNMENT BOND 1.3% 15/05/2033 EUR 4552 689 4534 522 0.39
7045930 IRELAND GOVERNMENT BOND 1.35% 18/03/2031 EUR 6 875402 6 360 643 0.55

21915000 ITALY BUONI POLIENNALI DEL TESORO 0.6% 01/08/2031 EUR 17975 319 17 021 600 1.47

25156 000 ITALY BUONI POLIENNALI DEL TESORO 0.9% 01/04/2031 EUR 21323 863 20 265 674 1.75

21400000 ITALY BUONI POLIENNALI DEL TESORO 0.95% 01/06/2032 EUR 16 766 710 16 709 976 1.44

19440000 ITALY BUONI POLIENNALI DEL TESORO 0.95% 01/08/2030 EUR 16 896 903 16 018 366 1.38

21107000 ITALY BUONI POLIENNALI DEL TESORO 0.95% 01/12/2031 EUR 17 598 053 16 738 062 1.44

26222000 ITALY BUONI POLIENNALI DEL TESORO 1.65% 01/03/2032 EUR 22979427 21998 947 1.90

24 804000 ITALY BUONI POLIENNALI DEL TESORO 1.65% 01/12/2030 EUR 22653 110 21339873 1.84

17956 000  ITALY BUONI POLIENNALI DEL TESORO 2.5% 01/12/2032 EUR 15324 027 15971 503 1.38
8816000 ITALY BUONI POLIENNALI DEL TESORO 3.7% 15/06/2030 EUR 8724 206 8 736 656 0.75

10289000 ITALY BUONI POLIENNALI DEL TESORO 4% 30/10/2031 EUR 10292 701 10 375633 0.90

20937000 ITALY BUONI POLIENNALI DEL TESORO 4.4% 01/05/2033 EUR 21528 119 21662 048 1.87

24961000 ITALY BUONI POLIENNALI DEL TESORO 5.75% 01/02/2033 EUR 27816 419 28441312 245

31651000 ITALY BUONI POLIENNALI DEL TESORO 6% 01/05/2031 EUR 39339 511 36 313 509 3.13
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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)

Supranationals, Governments and Local Public Authorities, Debt Instruments (continued)
14493620 KINGDOM OF BELGIUM GOVERNMENT BOND 0% 22/10/2031 EUR 12 277 500 11 387 057 0.98
13105650 KINGDOM OF BELGIUM GOVERNMENT BOND 0.1% 22/06/2030 EUR 11 640 669 10 837 455 0.93
16 947 000 KINGDOM OF BELGIUM GOVERNMENT BOND 0.35% 22/06/2032 EUR 13 925 666 13 464 222 1.16
18104 820 KINGDOM OF BELGIUM GOVERNMENT BOND 1% 22/06/2031 EUR 17014 114 15654 876 1.35
10938000 KINGDOM OF BELGIUM GOVERNMENT BOND 1.25% 22/04/2033 EUR 9356 894 9374741 0.81
9665000 KINGDOM OF BELGIUM GOVERNMENT BOND 4% 28/03/2032 EUR 11250 126 10 409 688 0.90
14 444 050 NETHERLANDS GOVERNMENT BOND 0% 15/07/2030 EUR 12889 724 11988 995 1.03
15499540 NETHERLANDS GOVERNMENT BOND 0% 15/07/2031 EUR 13491181 12537 578 1.08
14009 000 NETHERLANDS GOVERNMENT BOND 0.5% 15/07/2032 EUR 12 214 587 11 578 859 1.00
15955000 NETHERLANDS GOVERNMENT BOND 2.5% 15/01/2033 EUR 15761 399 15705 304 1.35
9163550 PORTUGAL OBRIGACOES DO TESOURO OT 0.3% 17/10/2031 EUR 7749143 7350 908 0.63
11544620 PORTUGAL OBRIGACOES DO TESOURO OT 0.475% 18/10/2030 EUR 10 238 946 9657 883 0.83
6430000 PORTUGAL OBRIGACOES DO TESOURO OT 1.65% 16/07/2032 EUR 5808 006 5696 466 0.49
15147000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0% 20/02/2031 EUR 12990 650 12 098 969 1.04
12320000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.9% 20/02/2032 EUR 10 878 809 10 392 166 0.90
9656 000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 2.9% 20/02/2033 EUR 9488 706 9552 681 0.82
25153000 SPAIN GOVERNMENT BOND 0.1% 30/04/2031 EUR 21021522 19730 265 1.70
22394000 SPAIN GOVERNMENT BOND 0.5% 31/10/2031 EUR 19 224 395 17909 378 1.55
23963000 SPAIN GOVERNMENT BOND 0.7% 30/04/2032 EUR 20028 185 19 248 280 1.66
25838000 SPAIN GOVERNMENT BOND 1.25% 31/10/2030 EUR 24280 788 22 503 606 1.94
24903 000 SPAIN GOVERNMENT BOND 1.95% 30/07/2030 EUR 24709 339 22 899 056 1.98
23857000 SPAIN GOVERNMENT BOND 2.55% 31/10/2032 EUR 22410 808 22 358 780 1.93
24952000 SPAIN GOVERNMENT BOND 3.15% 30/04/2033 EUR 24 449 258 24 465 935 2.11
25042000 SPAIN GOVERNMENT BOND 5.75% 30/07/2032 EUR 32004 239 29 825 523 257
Total Supranationals, Governments and Local Public Authorities, Debt Instruments 1204 020 156 1149 891 264 99.20
Total Transferable securities and money market instruments admitted to an official exchange listing or

dealt in on another regulated market 1204 020 156 1149 891 264 99.20
Total Investments 1204 020 156 1149 891 264 99.20
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Economic and Geographical Classification of Investments

Economic classification

%

Governments

99.20

99.20

Geographical classification %
France 23.86
Italy 2171
Germany 18.62
Spain 15.44
Belgium 6.14
Netherlands 447
Austria 2.76
Ireland 2.56
Portugal 1.96
Finland 1.68

99.20

109



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

MULTI UNITS LUXEMBOURG - Lyxor Euro Government Bond 15+Y (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
Supranationals, Governments and Local Public Authorities, Debt Instruments
548 170 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2050 (ISIN EUR 334730 296 719 0.45
DE0001030724)
2054660 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2050 (ISIN EUR 1288 512 1106 023 1.67
DE0001102481)

1205760 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2052 EUR 698 485 619122 0.93
1999900 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.25% 15/08/2048 EUR 1809 147 1589 781 2.39
740000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.8% 15/08/2053 EUR 647 026 647 300 0.97
1671600 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.5% 04/07/2044 EUR 1916 855 1687632 2.55
1726660 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.5% 15/08/2046 EUR 2010137 1760 175 2.66
1068820 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 3.25% 04/07/2042 EUR 1352 282 1191 446 1.79
1055290 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4.25% 04/07/2039 EUR 1448 616 1296 909 1.95
1178360 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4.75% 04/07/2040 EUR 1726 652 1543 286 2.32
247000 FINLAND GOVERNMENT BOND 0.125% 15/04/2052 EUR 138133 116 396 0.18
219000 FINLAND GOVERNMENT BOND 0.25% 15/09/2040 EUR 155 966 137 050 0.21
256 000 FINLAND GOVERNMENT BOND 0.5% 15/04/2043 EUR 177122 159 928 0.24
327000 FINLAND GOVERNMENT BOND 1.375% 15/04/2047 EUR 270923 240741 0.36
301000 FINLAND GOVERNMENT BOND 2.625% 04/07/2042 EUR 321479 283 283 0.43
1406440 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.5% 25/05/2040 EUR 1022 051 918 701 1.38
639540 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.5% 25/05/2072 EUR 305948 251960 0.38
1056 140 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.5% 25/06/2044 EUR 699 903 625 964 0.94
1842870 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.75% 25/05/2052 EUR 1195 445 1004 991 1.51
1708630 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.75% 25/05/2053 EUR 1028 513 910 392 1.37
1819590 FRENCH REPUBLIC GOVERNMENT BOND OAT 1.5% 25/05/2050 EUR 1486 923 1265 034 1.90
922530 FRENCH REPUBLIC GOVERNMENT BOND OAT 1.75% 25/05/2066 EUR 750 496 631721 0.95
1800970 FRENCH REPUBLIC GOVERNMENT BOND OAT 1.75% 25/06/2039 EUR 1654 489 1495 381 2.25
1679360 FRENCH REPUBLIC GOVERNMENT BOND OAT 2% 25/05/2048 EUR 1529 308 1328 407 2.00
388000 FRENCH REPUBLIC GOVERNMENT BOND OAT 2.5% 25/05/2043 EUR 349 360 345448 0.52
522000 FRENCH REPUBLIC GOVERNMENT BOND OAT 3% 25/05/2054 EUR 483 334 493702 0.74
1675100 FRENCH REPUBLIC GOVERNMENT BOND OAT 3.25% 25/05/2045 EUR 1901 642 1680 930 2.54
1102500 FRENCH REPUBLIC GOVERNMENT BOND OAT 4% 25/04/2055 EUR 1475799 1262 120 1.90
1003380 FRENCH REPUBLIC GOVERNMENT BOND OAT 4% 25/04/2060 EUR 1358 832 1165 466 1.75
1453960 FRENCH REPUBLIC GOVERNMENT BOND OAT 4% 25/10/2038 EUR 1781480 1604 125 242
2106660 FRENCH REPUBLIC GOVERNMENT BOND OAT 4.5% 25/04/2041 EUR 2775332 2477 412 3.74
226610 IRELAND GOVERNMENT BOND 0.55% 22/04/2041 EUR 164 144 147 795 0.22
443890 IRELAND GOVERNMENT BOND 1.5% 15/05/2050 EUR 357 272 312454 0.47
579120 IRELAND GOVERNMENT BOND 2% 18/02/2045 EUR 532 754 472730 0.71
192000 IRELAND GOVERNMENT BOND 3% 18/10/2043 EUR 188 987 188 989 0.28
740000 ITALY BUONI POLIENNALI DEL TESORO 1.5% 30/04/2045 EUR 507 558 458 164 0.69
898 000  ITALY BUONI POLIENNALI DEL TESORO 1.7% 01/09/2051 EUR 605678 538 710 0.81
910000 ITALY BUONI POLIENNALI DEL TESORO 1.8% 01/03/2041 EUR 693715 640 185 0.96
324000 ITALY BUONI POLIENNALI DEL TESORO 2.15% 01/03/2072 EUR 212 952 192 475 0.29
499000 ITALY BUONI POLIENNALI DEL TESORO 2.15% 01/09/2052 EUR 355 851 327104 0.49
868 000 ITALY BUONI POLIENNALI DEL TESORO 2.45% 01/09/2050 EUR 685 260 621800 0.94
1027000 ITALY BUONI POLIENNALI DEL TESORO 2.7% 01/03/2047 EUR 856 856 798 585 1.20
528 000  ITALY BUONI POLIENNALI DEL TESORO 2.8% 01/03/2067 EUR 417 256 378 201 0.57
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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 (continued)

820000 ITALY BUONI POLIENNALI DEL TESORO 2.95% 01/09/2038 EUR 748 407 707 463 1.07
780000 ITALY BUONI POLIENNALI DEL TESORO 3.1% 01/03/2040 EUR 722215 674 926 1.02
981000 ITALY BUONI POLIENNALI DEL TESORO 3.25% 01/09/2046 EUR 903 466 840482 1.27
1062 000 ITALY BUONI POLIENNALI DEL TESORO 3.45% 01/03/2048 EUR 1001 069 934 539 1.41
781000 ITALY BUONI POLIENNALI DEL TESORO 3.85% 01/09/2049 EUR 787 589 729 399 1.10
483000 ITALY BUONI POLIENNALI DEL TESORO 4.45% 01/09/2043 EUR 480783 491023 0.74
274000 ITALY BUONI POLIENNALI DEL TESORO 4.5% 01/10/2053 EUR 267 663 278 959 0.42
1068000 ITALY BUONI POLIENNALI DEL TESORO 4.75% 01/09/2044 EUR 1215931 1133095 1.71
1384000 ITALY BUONI POLIENNALI DEL TESORO 5% 01/08/2039 EUR 1601967 1504 699 227
1214000 ITALY BUONI POLIENNALI DEL TESORO 5% 01/09/2040 EUR 1417 413 1324 571 1.99
489260 KINGDOM OF BELGIUM GOVERNMENT BOND 0.4% 22/06/2040 EUR 346 574 306 722 0.46
303860 KINGDOM OF BELGIUM GOVERNMENT BOND 0.65% 22/06/2071 EUR 159 645 126 679 0.19
583640 KINGDOM OF BELGIUM GOVERNMENT BOND 1.4% 22/06/2053 EUR 412520 372654 0.56
606 480 KINGDOM OF BELGIUM GOVERNMENT BOND 1.6% 22/06/2047 EUR 503 116 434 464 0.65
613330 KINGDOM OF BELGIUM GOVERNMENT BOND 1.7% 22/06/2050 EUR 511 323 436 292 0.66
470610 KINGDOM OF BELGIUM GOVERNMENT BOND 1.9% 22/06/2038 EUR 440 208 396 244 0.60
464590 KINGDOM OF BELGIUM GOVERNMENT BOND 2.15% 22/06/2066 EUR 419 282 349 307 0.53
376 310  KINGDOM OF BELGIUM GOVERNMENT BOND 2.25% 22/06/2057 EUR 350 803 296 231 0.45
294000 KINGDOM OF BELGIUM GOVERNMENT BOND 2.75% 22/04/2039 EUR 277999 274 964 0.41
344000 KINGDOM OF BELGIUM GOVERNMENT BOND 3.3% 22/06/2054 EUR 328 746 337 302 0.51
220000 KINGDOM OF BELGIUM GOVERNMENT BOND 3.45% 22/06/2043 EUR 222052 222372 0.33
545370 KINGDOM OF BELGIUM GOVERNMENT BOND 3.75% 22/06/2045 EUR 660 905 580 939 0.87
959420 KINGDOM OF BELGIUM GOVERNMENT BOND 4.25% 28/03/2041 EUR 1211970 1081669 1.63
976 250 NETHERLANDS GOVERNMENT BOND 0% 15/01/2052 EUR 552 547 476 195 0.72
859700 NETHERLANDS GOVERNMENT BOND 0.5% 15/01/2040 EUR 664 199 605 865 0.91
381000 NETHERLANDS GOVERNMENT BOND 2% 15/01/2054 EUR 338 200 331059 0.50
1123780 NETHERLANDS GOVERNMENT BOND 2.75% 15/01/2047 EUR 1313572 1146 447 1.73
1032410 NETHERLANDS GOVERNMENT BOND 3.75% 15/01/2042 EUR 1334750 1184 443 1.78
279460 PORTUGAL OBRIGACOES DO TESOURO OT 1% 12/04/2052 EUR 164 788 154 259 0.23
209580 PORTUGAL OBRIGACOES DO TESOURO OT 1.15% 11/04/2042 EUR 153 085 143 082 0.22
191000 PORTUGAL OBRIGACOES DO TESOURO OT 3.5% 18/06/2038 EUR 190 699 191187 0.29
288060 PORTUGAL OBRIGACOES DO TESOURO OT 4.1% 15/02/2045 EUR 336 240 314 158 0.47
338000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0% 20/10/2040 EUR 221249 200 944 0.30
203000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.7% 20/04/2071 EUR 114 317 92 761 0.14
524000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.75% 20/03/2051 EUR 349075 304 523 0.46
253000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.85% 30/06/2120 EUR 138 834 105 463 0.16
146 000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 1.5% 02/11/2086 EUR 112 457 88 683 0.13
562 000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 1.5% 20/02/2047 EUR 473 948 415178 0.63
220000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 1.85% 23/05/2049 EUR 185 822 173 331 0.26
329000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 2.1% 20/09/2117 EUR 312738 243 355 0.37
467 000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 3.15% 20/06/2044 EUR 529 256 474 229 0.71
110000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 3.15% 20/10/2053 EUR 110 046 111421 0.17
240000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 3.8% 26/01/2062 EUR 327 649 280 654 0.42
529000 SPAIN GOVERNMENT BOND 1% 30/07/2042 EUR 363 008 333619 0.50
The accompanying notes form an integral part of these financial statements. 111



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

MULTI UNITS LUXEMBOURG - Lyxor Euro Government Bond 15+Y (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)

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

1157000 SPAIN GOVERNMENT BOND 1% 31/10/2050 EUR 719 956 620 233 0.93
1085000 SPAIN GOVERNMENT BOND 1.2% 31/10/2040 EUR 815178 741 391 1.12
343000 SPAIN GOVERNMENT BOND 1.45% 31/10/2071 EUR 195516 166 478 0.25
670000 SPAIN GOVERNMENT BOND 1.9% 31/10/2052 EUR 479 924 443 962 0.67
1034000 SPAIN GOVERNMENT BOND 2.7% 31/10/2048 EUR 958 470 852 750 1.28
1096 000 SPAIN GOVERNMENT BOND 2.9% 31/10/2046 EUR 1066 915 949 366 143
519000 SPAIN GOVERNMENT BOND 3.45% 30/07/2043 EUR 492 955 493 335 0.74
816000 SPAIN GOVERNMENT BOND 3.45% 30/07/2066 EUR 865 552 744135 1.12
274000 SPAIN GOVERNMENT BOND 3.9% 30/07/2039 EUR 273934 280 143 0.42
1177000 SPAIN GOVERNMENT BOND 4.7% 30/07/2041 EUR 1473 939 1329 951 2.00
1133000 SPAIN GOVERNMENT BOND 4.9% 30/07/2040 EUR 1439 584 1305 295 1.97
888000 SPAIN GOVERNMENT BOND 5.15% 31/10/2044 EUR 1190 397 1065 032 1.60
Total Supranationals, Governments and Local Public Authorities, Debt Instruments 72923 648 65 412 659 98.50

Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 72 923 648 65 412 659 98.50
Total Investments 72 923 648 65 412 659 98.50
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Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Governments 98.50 France 26.30
98.50 Italy 18.93

Germany 17.68

Spain 14.04

Belgium 7.85

Netherlands 5.64

Austria 375

Ireland 1.69

Finland 1.41

Portugal 1.21

98.50
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MULTI UNITS LUXEMBOURG - Lyxor EuroMTS Highest Rated Macro-Weighted Govt Bond
(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
Supranationals, Governments and Local Public Authorities, Debt Instruments
3777050 BUNDESOBLIGATION FRN 16/04/2027 EUR 3529 669 3413532 0.80
4146910 BUNDESOBLIGATION 0% 09/10/2026 EUR 4050 460 3786772 0.89
4823460 BUNDESOBLIGATION 0% 10/04/2026 EUR 4729 997 4453279 1.05
1125660 BUNDESOBLIGATION 0% 10/10/2025 (ISIN DE0001030716) EUR 1098 358 1051729 0.25
4553300 BUNDESOBLIGATION 0% 10/10/2025 (ISIN DE0001141828) EUR 4502 684 4250 062 1.00
3957160 BUNDESOBLIGATION 0% 11/04/2025 EUR 3910 804 3741776 0.88
3916060 BUNDESOBLIGATION 0% 18/10/2024 EUR 3892648 3750722 0.88
1117000 BUNDESOBLIGATION 1.3% 15/10/2027 (ISIN DE0001030740) EUR 1075552 1059 233 0.25
4892000 BUNDESOBLIGATION 1.3% 15/10/2027 (ISIN DE0001141869) EUR 4744 411 4629 706 1.09
4346000 BUNDESOBLIGATION 2.2% 13/04/2028 EUR 4306 067 4270 508 1.00
4822300 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/02/2030 EUR 4596 815 4116 438 0.97
4754020 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/02/2031 EUR 4 447 207 3973985 0.93
5331880 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/02/2032 EUR 4708 353 4 363 261 1.03
3758440 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/05/2035 EUR 3404 295 2825614 0.66
4342730 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/05/2036 EUR 3740233 3178 249 0.75
5572200 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2026 EUR 5452703 5110 256 1.20
5014640 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2029 EUR 4769 751 4325313 1.02
1634200 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2030 (ISIN EUR 1528 406 1382 326 0.32
DE0001030708)
5757890 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2030 (ISIN EUR 5441978 4 865 668 1.14
DE0001102507)
1604 330 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2031 (ISIN EUR 1453 168 1328210 0.31
DE0001030732)
5488690 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2031 (ISIN EUR 5125379 4541142 1.07
DE0001102564)
1645370 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2050 (ISIN EUR 1131069 888 130 0.21
DE0001030724)
6479050 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2050 (ISIN EUR 4831419 3482697 0.82
DE0001102481)
3783910 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2052 EUR 2583632 1939 585 0.46
3838060 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/11/2027 EUR 3733965 3429729 0.81
4653400 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/11/2028 EUR 4457019 4076 886 0.96
5243180 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.25% 15/02/2027 EUR 5193 904 4802 231 1.13
5031900 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.25% 15/02/2029 EUR 4920 864 4450 721 1.05
4902020 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.25% 15/08/2028 EUR 4765 762 4373636 1.03
5708460 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.5% 15/02/2026 EUR 5734683 5359435 1.25
4894890 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.5% 15/02/2028 EUR 4853121 4 458 868 1.05
5608 880 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.5% 15/08/2027 EUR 5591 966 5147788 1.20
2872000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1% 15/05/2038 EUR 2440 065 2344 908 0.55
3836180 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1% 15/08/2024 EUR 3915643 3737063 0.88
5202860 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1% 15/08/2025 EUR 5323 651 4979 800 117
6306290 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.25% 15/08/2048 EUR 6532 530 5010 868 1.18
4872000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.7% 15/08/2032 EUR 4760 746 4609 402 1.08
2334000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.8% 15/08/2053 EUR 2077 055 204189 0.48
3977000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.1% 15/11/2029 EUR 3928 701 3890 291 0.91
The accompanying notes form an integral part of these financial statements. 114
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MULTI UNITS LUXEMBOURG - Lyxor EuroMTS Highest Rated Macro-Weighted Govt Bond
(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)
Supranationals, Governments and Local Public Authorities, Debt Instruments (continued)
5023000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.3% 15/02/2033 (ISIN EUR 5001 369 4982316 1.17
DE000BU2Z007)
928 000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.3% 15/02/2033 (ISIN EUR 928 808 921303 0.22
DEO000BU3Z005)

5251410 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.5% 04/07/2044 EUR 6757 048 5296 114 1.23
5401090 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.5% 15/08/2046 EUR 7220999 5501 547 1.28
3358430 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 3.25% 04/07/2042 EUR 4885025 3739647 0.88
4872660 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4% 04/01/2037 EUR 7054 592 5716 440 1.33
3278810 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4.25% 04/07/2039 EUR 5142339 4026710 0.95
2301203.56 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4.75% 04/07/2028 EUR 2968 112 2535397 0.60
4194860 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4.75% 04/07/2034 EUR 6123743 5129 476 1.20
3528620 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4.75% 04/07/2040 EUR 5861701 4617 947 1.08
3698760 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 5.5% 04/01/2031 EUR 5292519 4465073 1.05
2948 683.51 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 5.625% 04/01/2028 EUR 3890 459 3322981 0.78
2032720 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 6.25% 04/01/2030 EUR 2995 598 2491176 0.59
5203060 BUNDESREPUBLIK DEUTSCHLAND 0.5% 15/02/2025 EUR 5229917 4981745 117
2919000 BUNDESSCHATZANWEISUNGEN 0.4% 13/09/2024 EUR 2839630 2817727 0.66
2730000 BUNDESSCHATZANWEISUNGEN 2.2% 12/12/2024 EUR 2711814 2686 342 0.63
3051000 BUNDESSCHATZANWEISUNGEN 2.5% 13/03/2025 EUR 3031053 3012679 0.71
1065000 BUNDESSCHATZANWEISUNGEN 2.8% 12/06/2025 EUR 1065878 1057 036 0.25
529000 FINLAND GOVERNMENT BOND 0% 15/09/2024 EUR 526 604 507 034 0.12
487 000 FINLAND GOVERNMENT BOND 0% 15/09/2026 EUR 465 559 442 303 0.10
716000 FINLAND GOVERNMENT BOND 0% 15/09/2030 EUR 651098 581492 0.14
575000 FINLAND GOVERNMENT BOND 0.125% 15/04/2036 EUR 480 272 395408 0.09
593000 FINLAND GOVERNMENT BOND 0.125% 15/04/2052 EUR 384 608 276 577 0.06
860 000 FINLAND GOVERNMENT BOND 0.125% 15/09/2031 EUR 767 667 687 351 0.16
526 000 FINLAND GOVERNMENT BOND 0.25% 15/09/2040 EUR 428 072 327519 0.08
975000 FINLAND GOVERNMENT BOND 0.5% 15/04/2026 EUR 971 865 907 927 0.21
632000 FINLAND GOVERNMENT BOND 0.5% 15/04/2043 EUR 461 445 392 591 0.09
880000 FINLAND GOVERNMENT BOND 0.5% 15/09/2027 EUR 866 923 794 379 0.19
904 000 FINLAND GOVERNMENT BOND 0.5% 15/09/2028 EUR 868 556 798 884 0.19
873000 FINLAND GOVERNMENT BOND 0.5% 15/09/2029 EUR 842 391 754 740 0.18
639000 FINLAND GOVERNMENT BOND 0.75% 15/04/2031 EUR 610 241 543 556 0.13
643000 FINLAND GOVERNMENT BOND 0.875% 15/09/2025 EUR 657 210 610 587 0.14
608 000 FINLAND GOVERNMENT BOND 1.125% 15/04/2034 EUR 594 649 503 504 0.12
540000 FINLAND GOVERNMENT BOND 1.375% 15/04/2027 EUR 514 566 507 706 0.12
786 000 FINLAND GOVERNMENT BOND 1.375% 15/04/2047 EUR 732 466 576 081 0.14
736000 FINLAND GOVERNMENT BOND 1.5% 15/09/2032 EUR 672 520 650 480 0.15
712000 FINLAND GOVERNMENT BOND 2.625% 04/07/2042 EUR 820 063 667 624 0.16
707000 FINLAND GOVERNMENT BOND 2.75% 04/07/2028 EUR 783123 701203 0.16
398000 FINLAND GOVERNMENT BOND 2.75% 15/04/2038 EUR 371143 380 942 0.09
417000 FINLAND GOVERNMENT BOND 3% 15/09/2033 EUR 420 382 416 751 0.10
796 000 FINLAND GOVERNMENT BOND 4% 04/07/2025 EUR 905 866 805125 0.19
3534930 FRANCE GOVERNMENT BOND OAT 0.5% 25/05/2025 EUR 3534 969 3354 399 0.79
4550990 FRANCE GOVERNMENT BOND OAT 2.5% 25/05/2030 EUR 5076 701 4 461 361 1.05
The accompanying notes form an integral part of these financial statements. 115
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MULTI UNITS LUXEMBOURG - Lyxor EuroMTS Highest Rated Macro-Weighted Govt Bond
(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)
Supranationals, Governments and Local Public Authorities, Debt Instruments (continued)

2400980 FRENCH REPUBLIC GOVERNMENT BOND OAT 0% 25/02/2025 EUR 2317 669 2273129 0.53
3579630 FRENCH REPUBLIC GOVERNMENT BOND OAT 0% 25/02/2026 EUR 3470276 3297 893 0.77
3212600 FRENCH REPUBLIC GOVERNMENT BOND OAT 0% 25/02/2027 EUR 3044 704 2885271 0.68
3701420 FRENCH REPUBLIC GOVERNMENT BOND OAT 0% 25/03/2025 EUR 3650 801 3496 652 0.82
2872060 FRENCH REPUBLIC GOVERNMENT BOND OAT 0% 25/05/2032 EUR 2388 861 2232744 0.52
3690240 FRENCH REPUBLIC GOVERNMENT BOND OAT 0% 25/11/2029 EUR 3398 950 3085 888 0.72
4480740 FRENCH REPUBLIC GOVERNMENT BOND OAT 0% 25/11/2030 EUR 4062 769 3643962 0.86
4295140 FRENCH REPUBLIC GOVERNMENT BOND OAT 0% 25/11/2031 EUR 3719482 3391428 0.80
3033410 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.25% 25/11/2026 EUR 2950 900 2765073 0.65
3960970 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.5% 25/05/2026 EUR 3887 254 3680 561 0.86
4374510 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.5% 25/05/2029 EUR 4203 404 3824170 0.90
2069310 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.5% 25/05/2040 EUR 1681303 1350 443 0.32
875740 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.5% 25/05/2072 EUR 445 576 343146 0.08
1526580 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.5% 25/06/2044 EUR 1095 484 903 724 0.21
3614000 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.75% 25/02/2028 EUR 3346 127 3277184 0.77
4311770 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.75% 25/05/2028 EUR 4280726 3894 007 0.91
2650340 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.75% 25/05/2052 EUR 1938 093 1443618 0.34
2410650 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.75% 25/05/2053 EUR 1637 196 1282 847 0.30
4406520 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.75% 25/11/2028 EUR 4322203 3946 614 0.93
3045040 FRENCH REPUBLIC GOVERNMENT BOND OAT 1% 25/05/2027 EUR 3082 657 2826 322 0.66
2830060 FRENCH REPUBLIC GOVERNMENT BOND OAT 1% 25/11/2025 EUR 2881759 2690 309 0.63
3439230 FRENCH REPUBLIC GOVERNMENT BOND OAT 1.25% 25/05/2034 EUR 3382827 2888 329 0.68
3637210 FRENCH REPUBLIC GOVERNMENT BOND OAT 1.25% 25/05/2036 EUR 3413 859 2937671 0.69
888000 FRENCH REPUBLIC GOVERNMENT BOND OAT 1.25% 25/05/2038 EUR 709 750 689 227 0.16
4584180 FRENCH REPUBLIC GOVERNMENT BOND OAT 1.5% 25/05/2031 EUR 4682179 4164 707 0.98
2569330 FRENCH REPUBLIC GOVERNMENT BOND OAT 1.5% 25/05/2050 EUR 2530 555 1785718 0.42
1370880 FRENCH REPUBLIC GOVERNMENT BOND OAT 1.75% 25/05/2066 EUR 1286 143 935653 0.22
2454090 FRENCH REPUBLIC GOVERNMENT BOND OAT 1.75% 25/06/2039 EUR 2540428 2036 885 0.48
3044920 FRENCH REPUBLIC GOVERNMENT BOND OAT 1.75% 25/11/2024 EUR 3169 389 2976 609 0.70
2384600 FRENCH REPUBLIC GOVERNMENT BOND OAT 2% 25/05/2048 EUR 2476 898 1885494 0.44
3617000 FRENCH REPUBLIC GOVERNMENT BOND OAT 2% 25/11/2032 EUR 3432096 3352937 0.79
1113000 FRENCH REPUBLIC GOVERNMENT BOND OAT 2.5% 24/09/2026 EUR 1104 303 1093 576 0.26
559000 FRENCH REPUBLIC GOVERNMENT BOND OAT 2.5% 25/05/2043 EUR 504 840 497 7M1 0.12
455000 FRENCH REPUBLIC GOVERNMENT BOND OAT 2.75% 25/02/2029 EUR 456 054 451 466 0.11
4234040 FRENCH REPUBLIC GOVERNMENT BOND OAT 2.75% 25/10/2027 EUR 4698 479 4202 700 0.99
886 000 FRENCH REPUBLIC GOVERNMENT BOND OAT 3% 25/05/2033 EUR 895 889 891 261 0.21
786 000 FRENCH REPUBLIC GOVERNMENT BOND OAT 3% 25/05/2054 EUR 729 381 743756 0.17
2338460 FRENCH REPUBLIC GOVERNMENT BOND OAT 3.25% 25/05/2045 EUR 3030 460 2345644 0.55
3460960 FRENCH REPUBLIC GOVERNMENT BOND OAT 3.5% 25/04/2026 EUR 3856 090 3495 455 0.82
1520010 FRENCH REPUBLIC GOVERNMENT BOND OAT 4% 25/04/2055 EUR 2392 495 1736 933 0.41
1377280 FRENCH REPUBLIC GOVERNMENT BOND OAT 4% 25/04/2060 EUR 2242209 1597 197 0.38
2111200 FRENCH REPUBLIC GOVERNMENT BOND OAT 4% 25/10/2038 EUR 2853083 2 327 466 0.55
2956 810 FRENCH REPUBLIC GOVERNMENT BOND OAT 4.5% 25/04/2041 EUR 4404121 3474932 0.82
2247480 FRENCH REPUBLIC GOVERNMENT BOND OAT 4.75% 25/04/2035 EUR 3221280 2622 300 0.62
The accompanying notes form an integral part of these financial statements. 116
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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)
Supranationals, Governments and Local Public Authorities, Debt Instruments (continued)

3090420 FRENCH REPUBLIC GOVERNMENT BOND OAT 5.5% 25/04/2029 EUR 4015 055 3516 062 0.83
2671530 FRENCH REPUBLIC GOVERNMENT BOND OAT 5.75% 25/10/2032 EUR 3917703 3283732 0.77
2395750 FRENCH REPUBLIC GOVERNMENT BOND OAT 6% 25/10/2025 EUR 2912 889 2542134 0.60
2208420 NETHERLANDS GOVERNMENT BOND 0% 15/01/2026 EUR 2107 581 2055 531 0.48
2704050 NETHERLANDS GOVERNMENT BOND 0% 15/01/2027 EUR 2593 230 2442 862 0.57
2121090 NETHERLANDS GOVERNMENT BOND 0% 15/01/2029 EUR 1942 955 1833470 043
1817690 NETHERLANDS GOVERNMENT BOND 0% 15/01/2038 EUR 1416 296 1218972 0.29
3092520 NETHERLANDS GOVERNMENT BOND 0% 15/01/2052 EUR 2023103 1502 471 0.35
2426320 NETHERLANDS GOVERNMENT BOND 0% 15/07/2030 EUR 2286 541 2012147 0.47
2648520 NETHERLANDS GOVERNMENT BOND 0% 15/07/2031 EUR 2327213 2141371 0.50
3382110 NETHERLANDS GOVERNMENT BOND 0.25% 15/07/2025 EUR 3353 586 3189 643 0.75
2067910 NETHERLANDS GOVERNMENT BOND 0.25% 15/07/2029 EUR 2002 237 1788130 0.42
2762180 NETHERLANDS GOVERNMENT BOND 0.5% 15/01/2040 EUR 2341621 1942 620 0.46
3296200 NETHERLANDS GOVERNMENT BOND 0.5% 15/07/2026 EUR 3267 837 3060 309 0.72
2397000 NETHERLANDS GOVERNMENT BOND 0.5% 15/07/2032 EUR 2122133 1979 899 0.47
3135090 NETHERLANDS GOVERNMENT BOND 0.75% 15/07/2027 EUR 3092 206 2888 289 0.68
2982320 NETHERLANDS GOVERNMENT BOND 0.75% 15/07/2028 EUR 2983 266 2700789 0.63
1210000 NETHERLANDS GOVERNMENT BOND 2% 15/01/2054 EUR 1060 822 1051700 0.25
3030880 NETHERLANDS GOVERNMENT BOND 2% 15/07/2024 EUR 3160 200 2985720 0.70
968 000 NETHERLANDS GOVERNMENT BOND 2.5% 15/01/2030 EUR 960 641 954 026 0.22
2590590 NETHERLANDS GOVERNMENT BOND 2.5% 15/01/2033 EUR 3012621 2 548 660 0.60
1118000 NETHERLANDS GOVERNMENT BOND 2.5% 15/07/2033 EUR 1077779 1093739 0.26
3567300 NETHERLANDS GOVERNMENT BOND 2.75% 15/01/2047 EUR 4688 288 3631788 0.85
3268050 NETHERLANDS GOVERNMENT BOND 3.75% 15/01/2042 EUR 4771327 3744 478 0.88
3107770 NETHERLANDS GOVERNMENT BOND 4% 15/01/2037 EUR 4291374 3528 694 0.83
2309820 NETHERLANDS GOVERNMENT BOND 5.5% 15/01/2028 EUR 2962 768 2568 116 0.60
1100000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0% 15/07/2024 EUR 1093 572 1061368 0.25
1173000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0% 20/02/2030 EUR 1088 319 965 407 0.23
1295000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0% 20/02/2031 EUR 1140 221 1033398 0.24
792000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0% 20/04/2025 EUR 777 086 746 260 0.18
751000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0% 20/10/2028 EUR 677 882 642 637 0.15
588000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0% 20/10/2040 EUR 426 891 349 889 0.08
576 000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.25% 20/10/2036 EUR 483432 400 742 0.09
1183000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.5% 20/02/2029 EUR 1140 481 1032962 0.24
1363000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.5% 20/04/2027 EUR 1325997 1240919 0.29
347000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.7% 20/04/2071 EUR 225 571 160 791 0.04
1044000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.75% 20/02/2028 EUR 1037 425 943 777 0.22
841000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.75% 20/03/2051 EUR 598 635 489 672 0.12
1424000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.75% 20/10/2026 EUR 1398910 1322076 0.31
457000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.85% 30/06/2120 EUR 286 037 188 734 0.04
1107000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.9% 20/02/2032 EUR 982 235 932 248 0.22
1166 000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 1.2% 20/10/2025 EUR 1197 623 1115 642 0.26
244000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 1.5% 02/11/2086 EUR 251954 147 749 0.03
942000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 1.5% 20/02/2047 EUR 924103 693 643 0.16
The accompanying notes form an integral part of these financial statements. 17
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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)
Supranationals, Governments and Local Public Authorities, Debt Instruments (continued)

1071000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 1.65% 21/10/2024 EUR 1105 341 1047 141 0.25
371000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 1.85% 23/05/2049 EUR 316 257 291 777 0.07
418000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 2% 15/07/2026 EUR 410775 404 540 0.10
511000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 2.1% 20/09/2117 EUR 677 218 375463 0.09
812000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 2.4% 23/05/2034 EUR 922175 763949 0.18
851000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 2.9% 20/02/2033 EUR 845500 841839 0.20
335000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 2.9% 23/05/2029 EUR 336 889 333939 0.08
774000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 3.15% 20/06/2044 EUR 1014 267 784 084 0.18
192000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 3.15% 20/10/2053 EUR 191 067 194 546 0.05
392000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 3.8% 26/01/2062 EUR 646 555 459 674 0.11

1367000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 4.15% 15/03/2037 EUR 1843 961 1522915 0.36
939000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 4.85% 15/03/2026 EUR 1115 847 979 530 0.23

88572563 REPUBLIC OF AUSTRIA GOVERNMENT BOND 6.25% 15/07/2027 EUR 1169 949 992 166 0.23
Total Supranationals, Governments and Local Public Authorities, Debt Instruments 475 856 745 422 122 364 99.16

Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 475 856 745 422 122 364 99.16
Total Investments 475 856 745 422 122 364 99.16
The accompanying notes form an integral part of these financial statements. 118
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Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Governments 99.16 Germany 49.50
99.16 France 28.85

Netherlands 12.42

Austria 528

Finland 3.11

99.16
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MULTI UNITS LUXEMBOURG - Lyxor S&P 500 Daily (-2x) Inverse 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
Shares
7397 ABBOTT LABORATORIES usb 824 766 806 421 1.48
41807 ALFALAVALAB SEK 1470511 1521123 2.79
3042 ALPHABET CLASS -A usD 327 441 364 127 0.67
5922 AMAZON.COM INC usD 492 237 771992 1.42
17128 ANHEUSER-BUSCH INBEV SA/NV EUR 999 312 968 529 1.78
1600 ASML HOLDING NV EUR 1043 932 1157 333 212
200530 ATLAS COPCOAB-B SEK 2561 346 2492 393 457
3062 CADENCE DESIGN SYSTEMS INC usb 722 816 718 100 1.32
10296 CARLSBERGAS-B DKK 1681379 1645 125 3.02
5238 CHEVRON CORP usD 816 028 824199 1.51
31591 CHR HANSEN HOLDING A/S DKK 2344 807 2192198 4.02
1649 COSTCO WHOLESALE CORP usD 822 950 887 789 1.63
486416 EDP - ENERGIAS DE PORTUGAL SA EUR 2420 156 2375323 4.36
39845 ELISAQYJ EUR 2462 842 2127 466 3.90
163614 FORTUM OYJ EUR 2404015 2189 338 4.02
11106 GROUPE BRUXELLES LAMBERT NV EUR 853435 874 337 1.60
12479 HEINEKEN HOLDING NV EUR 1191438 1084 402 1.99
35417 HOLMEN AB SEK 1264 089 1270 265 2.33
46650 INVESTORAB-B SEK 966 168 931374 1.71
65478 KONINKLIJKE PHILIPS NV EUR 1251821 1415014 2.60
940 MICROSOFT CORP usD 315699 320 108 0.59
51475 NESTE OYJ EUR 2458 629 1980174 3.63
73268 NORDEA BANK ABP SEK 840 408 795674 1.46
93098 NORSKHYDRO ASA NOK 570 200 554 405 1.02
3666 NOVARTISAG - REG CHF 368 613 368 797 0.68
30266 NOVO NORDISKA/S DKK 4797 112 4 875 457 8.95
44866 ORSTEDAS DKK 3874298 4238 839 7.78
3629 QUALCOMM INC usD 409 097 431996 0.79
29097 RANDSTAD NV EUR 1509 218 1533 593 2.81
12809 SOLVAY SA EUR 1408 655 1429 604 2.62
52879  STELLANTIS NV EUR 856 790 928 248 1.70
167 975 SVENSKA CELLULOSAAB SCA-B SEK 2291362 2137530 3.92
209 188 SWEDBANKAB - A SEK 3444197 3521865 6.46
8796 SYDBANKA/S DKK 382443 406 234 0.75
652215 TELIACOAB SEK 1585 505 1428 054 2.62
46 467 TRYGA/S DKK 1019572 1005 270 1.84
71632 VESTAS WIND SYSTEMS A/S DKK 2059 616 1904 551 349
15881 WOLTERS KLUWER NV EUR 1845073 2015034 3.70
Total Shares 56 957 976 56 492 281 103.65
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 56 957 976 56 492 281 103.65
Total Investments 56 957 976 56 492 281 103.65
The accompanying notes form an integral part of these financial statements. 120



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

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Electricity 16.16 Denmark 29.85
Pharmaceuticals and Biotechnology 9.63 Sweden 24.41
Banks 8.67 Netherlands 14.92
Beverages 6.78 Finland 13.01
Telecommunications Service Providers 6.52 United States of America 9.40
Oil, Gas and Coal 5.15 Belgium 6.00
Industrial Engineering 4.57 Portugal 4.36
Medical Equipment and Services 4.08 Norway 1.02
Food Producers 4.02 Switzerland 0.68
Personal Care, Drug and Grocery Stores 3.92 103.65
Media 3.70
Alternative Energy 3.49
Investment Banking and Brokerage Services 3.31
Retailers 3.05
Technology Hardware and Equipment 2.92
General Industrials 2.81
Electronic and Electrical Equipment 2.79
Chemicals 2.62
Software and Computer Services 2.57
Industrial Materials 2.33
Non-life Insurance 1.84
Automobiles and Parts 1.70
Industrial Metals and Mining 1.02

103.65
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MULTI UNITS LUXEMBOURG
JUNE 30, 2023

MULTI UNITS LUXEMBOURG - Lyxor EUR 2-10Y Inflation Expectations 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

Bonds
1789000 ABB FINANCE BV FRN 31/03/2024 EUR 1795 888 1795530 0.29
1500000 ABBOTT IRELAND FINANCING DAC 0.875% 27/09/2023 EUR 1489193 1489 950 0.24
11900 000  ADIF ALTA VELOCIDAD 3.9% 30/04/2033 EUR 12 094 989 12 051 487 1.96
1800000 AKZO NOBEL NV 1.625% 14/04/2030 EUR 1559 151 1547928 0.25
121000 AMERICAN HONDA FINANCE CORP 0.75% 17/01/2024 EUR 118 816 118 968 0.02
227000 AMERICAN TOWER CORP 1.95% 22/05/2026 EUR 211885 211 348 0.03
700000 ARVAL SERVICE LEASE SA/FRANCE 3.375% 04/01/2026 EUR 683 158 682 549 0.11
851000 ASTRAZENECAPLC 1.25% 12/05/2028 EUR 764 738 761500 0.12
400000 AT&TINC 2.6% 17/12/2029 EUR 372724 368 004 0.06
14420000 AT&T INC 3.5% 17/12/2025 EUR 14 378 221 14 260 371 2.32
700000 BANCO SANTANDER SA 1.625% 22/10/2030 EUR 560 763 558 530 0.09
20795000 BANK OF AMERICA CORP FRN 22/09/2026 EUR 20733 238 20751538 3.37
10305000 BANK OF AMERICA CORP FRN 24/08/2025 EUR 10 339 806 10 344 262 1.69
110000 BANK OF AMERICA CORP 0.75% 26/07/2023 EUR 109 468 109 809 0.02
1000000 BANK OF AMERICA CORP 2.375% 19/06/2024 EUR 984 340 984 090 0.16
16 000 000 BANK OF NOVA SCOTIA FRN 01/02/2024 EUR 16 049 522 16 047 040 2.61
400 000 BANQUE FEDERATIVE DU CREDIT MUTUEL SA 0.625% 03/11/2028 EUR 329 951 328 052 0.05
400000 BANQUE FEDERATIVE DU CREDIT MUTUEL SA 0.625% 21/02/2031 EUR 305 796 305 100 0.05
100000 BANQUE FEDERATIVE DU CREDIT MUTUEL SA 2.625% 06/11/2029 EUR 90 660 90 063 0.01
1100000 BANQUE FEDERATIVE DU CREDIT MUTUEL SA 3% 11/09/2025 EUR 1071836 1067 957 0.17
100000 BAXTER INTERNATIONAL INC 0.4% 15/05/2024 EUR 96 618 96 688 0.02
110000 BECTON DICKINSON AND CO 0.034% 13/08/2025 EUR 101 494 101 255 0.02
500000 BELFIUS BANK SA0.01% 15/10/2025 EUR 456 795 456 250 0.07
4500000 BELFIUS BANK SA 0.625% 30/08/2023 EUR 4474 328 4478 445 0.73
7929000 BNGBANKNV 3% 11/01/2033 EUR 7830759 7853278 1.28
600000 BNP PARIBAS SA 0.125% 04/09/2026 EUR 534 906 533 952 0.09
230000 BNP PARIBAS SA 1.125% 11/06/2026 EUR 212579 211 586 0.03
305000 BNP PARIBAS SA 1.125% 22/11/2023 EUR 300 463 301895 0.05
190 000 BNP PARIBAS SA 1.625% 23/02/2026 EUR 179 893 180 021 0.03
300000 BPCE SA 0.5% 24/02/2027 EUR 262710 261174 0.04
100 000 BPCE SA 1% 01/04/2025 EUR 94 760 94 369 0.02
400000 CAIXABANK SA 1.125% 27/03/2026 EUR 368 172 367 748 0.06
5000000 CITIGROUP INC 0.75% 26/10/2023 EUR 4923 450 4952 350 0.81
200000 COMCAST CORP 0% 14/09/2026 EUR 177 469 176 870 0.03
3000000 COMMERZBANKAG FRN 18/01/2030 EUR 2986 236 2996 580 0.49
1015000 COMMERZBANKAG 0.1% 11/09/2025 EUR 934 759 933729 0.15
92000 COMMERZBANKAG 0.375% 01/09/2027 EUR 80418 80 231 0.01
483000 COMMERZBANKAG 1.125% 24/05/2024 EUR 46 775 46 811 0.01
100000 COOPERATIEVE RABOBANK UA 0.625% 27/02/2024 EUR 97 677 97 862 0.02
100000 COOPERATIEVE RABOBANK UA 0.75% 29/08/2023 EUR 99 248 99 565 0.02
3200000 COOPERATIEVE RABOBANK UA 4% 10/01/2030 EUR 3147 136 3141 344 0.51
1000000 CREDITAGRICOLE SA0.375% 21/10/2025 EUR 922 635 921490 0.15
3600000 CREDITAGRICOLE SA 2% 25/03/2029 EUR 3142332 3125376 0.51
700000 CREDIT AGRICOLE SA/LONDON 0.5% 24/06/2024 EUR 676 274 676 893 0.11

The accompanying notes form an integral part of these financial statements. 122
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MULTI UNITS LUXEMBOURG - Lyxor EUR 2-10Y Inflation Expectations 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)

Bonds (continued)

4500000 DAIMLER TRUCK INTERNATIONAL FINANCE BV 3.875% 19/06/2029 EUR 4462470 4 458 690 0.73
3300000 DE VOLKSBANK NV FRN 22/10/2030 EUR 3008 141 2996 499 0.49
1200000 DEUTSCHE BANKAG FRN 05/09/2030 EUR 1163 358 1157 508 0.19
200000 DEUTSCHE BANKAG FRN 23/02/2028 EUR 176 515 177 248 0.03
5500000 DEUTSCHE BANKAG 4% 29/11/2027 EUR 5449 537 5435320 0.89
1500000 DEUTSCHE PFANDBRIEFBANK AG 4.375% 28/08/2026 EUR 1487 625 1469 175 0.24
1316000 DEUTSCHE TELEKOM INTERNATIONAL FINANCE BV 3.25% 17/01/2028 EUR 1319231 1311447 0.21
200000 DH EUROPE FINANCE Il SARL 0.2% 18/03/2026 EUR 183 004 181316 0.03
100000 DH EUROPE FINANCE SARL 1.2% 30/06/2027 EUR 90 900 90 742 0.01
100000  EATON CAPITAL UNLIMITED CO 0.697% 14/05/2025 EUR 94 333 93 955 0.02
800000 EDENRED 1.875% 30/03/2027 EUR 752 048 748 600 0.12
3800000 EDENRED 3.625% 13/06/2031 EUR 3784534 3757630 0.61
3100000 ELIATRANSMISSION BELGIUM SA 0.875% 28/04/2030 EUR 2566 563 2566 738 0.42
200000 ELIATRANSMISSION BELGIUM SA 1.375% 27/05/2024 EUR 195 555 195 302 0.03
100000 EMERSON ELECTRIC CO 1.25% 15/10/2025 EUR 94619 93942 0.02
800000 ERSTE GROUP BANKAG FRN 16/01/2031 EUR 787 948 786 520 0.13
4600000 ERSTE GROUP BANKAG FRN 30/05/2030 EUR 4572 353 4 567 846 0.75
10000 FRESENIUS MEDICAL CARE AG & CO KGAA 1.5% 29/05/2030 EUR 8269 8226 0.00
383000 GENERAL MOTORS FINANCIAL CO INC 0.6% 20/05/2027 EUR 332103 330 154 0.05
100000 GENERAL MOTORS FINANCIAL CO INC 4.5% 22/11/2027 EUR 99 429 99 251 0.02
10211000 GOLDMAN SACHS GROUP INC FRN 07/02/2025 EUR 10 245 780 10255724 1.67
100000 GOLDMAN SACHS GROUP INC 2% 27/07/2023 EUR 99 838 99 892 0.02
7800000 ING GROEP NV FRN 13/11/2030 EUR 6980 081 6 956 430 1.13
1800000 ING GROEP NV FRN 22/03/2030 EUR 1688 400 1684 602 0.27
2000000 INTERNATIONAL BUSINESS MACHINES CORP 3.625% 06/02/2031 EUR 1972750 1980 060 0.32
100000 JPMORGAN CHASE & CO 0.625% 25/01/2024 EUR 98 008 98 246 0.02
800000 KBC GROUP NV FRN 18/09/2029 EUR 759 888 759 904 0.12
5200000 KBC GROUP NV FRN 23/02/2025 EUR 5217 999 5215184 0.85
600000 KBC GROUP NV FRN 29/06/2025 EUR 590 367 590 754 0.10
1153000 LEASEPLAN CORP NV 0.25% 07/09/2026 EUR 1014 895 1014 686 017
2100000 LINDE PLC 1% 31/03/2027 EUR 1920 996 1920 324 0.31
835000 MASTERCARD INC 1% 22/02/2029 EUR 732984 730792 0.12
855000 MEDTRONIC GLOBAL HOLDINGS SCA 0% 15/10/2025 EUR 790 202 782 359 0.13
75000 MERCEDES-BENZ FINANCE CANADA INC 3% 23/02/2027 EUR 73111 72 995 0.01
1715000 MERCEDES-BENZ INTERNATIONAL FINANCE BV 3.5% 30/05/2026 EUR 1703 655 1704 075 0.28
2131000 MERCK & CO INC 1.875% 15/10/2026 EUR 2036 053 2012580 0.33
200000 METROPOLITAN LIFE GLOBAL FUNDING 1 0.375% 09/04/2024 EUR 194 242 194 728 0.03
200000 MITSUBISHI UFJ FINANCIAL GROUP INC FRN 14/06/2025 EUR 196 017 195 938 0.03
202000 MORGAN STANLEY 1.75% 11/03/2024 EUR 198 198 199 049 0.03
400000 MUENCHENER HYPOTHEKENBANK EG 0.375% 09/03/2029 EUR 322 002 321692 0.05
100000 NATIONAL AUSTRALIA BANK LTD 0.625% 30/08/2023 EUR 99 224 99 530 0.02
3300000 NATIONWIDE BUILDING SOCIETY FRN 25/07/2029 EUR 3156 127 3158 397 0.52
244000 NESTLE HOLDINGS INC 0.875% 18/07/2025 EUR 231526 230602 0.04
1005000 NORDEABANKABP 0.5% 19/03/2031 EUR 801900 796 935 0.13
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MULTI UNITS LUXEMBOURG - Lyxor EUR 2-10Y Inflation Expectations 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)
Bonds (continued)
7000000 NYKREDIT REALKREDIT AS 0.75% 20/01/2027 EUR 6 105 540 6 106 520 1.00
250000 OP CORPORATE BANK PLC 0.375% 08/12/2028 EUR 203 494 203 628 0.03
1768000 OP CORPORATE BANK PLC 4% 13/06/2028 EUR 1769 087 1765 366 0.29
800000 ORANGE SA 2% 15/01/2029 EUR 743 888 741008 0.12
100000 ORANGE SA 3.125% 09/01/2024 EUR 99 575 99610 0.02
100000 PEPSICO INC 0.75% 18/03/2027 EUR 90 369 90 358 0.01
103000 RCIBANQUE SA-EMTN - 1.625% 11/04/2025 EUR 98 579 98 440 0.02
100000 RCIBANQUE SAFRN 12/03/2025 EUR 99 229 99 327 0.02
24000 RCIBANQUE SA 0.5% 14/07/2025 EUR 22 255 22220 0.00
7469000 RCIBANQUE SA4.125% 01/12/2025 EUR 7400 322 7391995 1.21
2100000 SANTANDER CONSUMER BANK AS 0.125% 11/09/2024 EUR 1993 289 1994 790 0.33
100000 SANTANDER CONSUMER BANK AS 0.125% 25/02/2025 EUR 93 397 93 106 0.02
100000 SODEXO SA 2.5% 24/06/2026 EUR 96 260 96 287 0.02
200000 SOLVAY SA2.75% 02/12/2027 EUR 192 920 192 072 0.03
210000 STRYKER CORP 2.625% 30/11/2030 EUR 193 968 192 635 0.03
300000 SVENSKAHANDELSBANKEN AB 0.05% 03/09/2026 EUR 264 600 263 355 0.04
200000 SYDNEY AIRPORT FINANCE CO PTY LTD 2.75% 23/04/2024 EUR 197 896 197 796 0.03
100000 TELSTRA CORP LTD 2.5% 15/09/2023 EUR 99 656 99 711 0.02
300000 TEREGA SA0.875% 17/09/2030 EUR 238185 237879 0.04
8380000 TORONTO-DOMINION BANK FRN 20/01/2025 EUR 8 406 408 8401453 1.37
200000 UBS AG/LONDON 0.01% 31/03/2026 EUR 177 659 177 814 0.03
300000 UBSAG/LONDON 0.5% 31/03/2031 EUR 231438 230583 0.04
400000 UBS GROUP AG FRN 14/01/2028 EUR 344 488 344 332 0.06
200000 UBS GROUP AG 0.65% 10/09/2029 EUR 157 094 157 104 0.03
800000 UNIBAIL-RODAMCO SE 1.375% 15/04/2030 EUR 641304 641784 0.10
342000 UNIBAIL-RODAMCO-WESTFIELD SE 2.5% 26/02/2024 EUR 337951 338190 0.06
200000 VEOLIAENVIRONNEMENT SA 0.664% 15/01/2031 EUR 160 495 160 186 0.03
100 000 VF CORP 0.625% 20/09/2023 EUR 98 897 99 235 0.02
6525000 3M CO 1.5% 09/11/2026 EUR 6029 458 6006 524 0.98
Total Bonds 224 532 508 224204733 36.57
Supranationals, Governments and Local Public Authorities, Debt Instruments
115685000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.1% 15/11/2029 EUR 112 666 779 113 167 695 18.47
14638 723.28 DUTCH FUNGIBLE STRIP 0% 15/01/2042 EUR 8713 554 8919 374 1.45
0.16  EUROPEAN STABILITY MECHANISM 0% 21/12/2023 EUR - 0.00
519000 FINLAND GOVERNMENT BOND 3% 15/09/2033 EUR 514729 519213 0.08
1071608 FRENCH REPUBLIC GOVERNMENT BOND OAT COUPON STRIP 0% EUR 382119 403 857 0.07
25/04/2053
37232250 FRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0% EUR 35127 697 35 059 005 5.73
25/04/2025
7069519 FRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0% EUR 5464 491 5485 523 0.89
25/04/2032
1129000 FRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0% EUR 400 784 424 527 0.07
25/04/2053
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MULTI UNITS LUXEMBOURG - Lyxor EUR 2-10Y Inflation Expectations 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)

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

37336303 FRENCH REPUBLIC GOVERNMENT BOND OAT FUNGIBLE STRIP 0% EUR 22444 912 22 941 291 3.75
25/10/2038
11707 610.59  ITALY BTPS 0% 01/05/2031 EUR 8248 890 8710 462 1.42
173436043 ITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/02/2024 EUR 1680 821 1697 453 0.28
1033375 ITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/02/2025 EUR 967 673 973 408 0.16
4977 692.59  ITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/02/2026 EUR 4493 960 4511382 0.74
1087375 ITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/02/2027 EUR 945429 949 768 0.15
227375  ITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/02/2028 EUR 189 437 191 443 0.03
3043375 ITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/02/2029 EUR 2433437 2465 925 0.40
8691224  ITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/02/2030 EUR 6648 452 6775678 1.1
2039859.86 ITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/02/2031 EUR 1480 071 1520 246 0.25
384611  ITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/02/2032 EUR 264 278 273 451 0.04
1260503  ITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/05/2024 EUR 1217 488 1220898 0.20
1502375 ITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/05/2027 EUR 1300 997 1302 544 0.21
184 262  ITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/05/2028 EUR 153 263 153 805 0.03
1616 137.97  ITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/08/2024 EUR 1540 414 1551751 0.25
2813375 ITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/08/2025 EUR 2591104 2601 556 0.42
2343024.98 ITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/08/2026 EUR 2078 697 2089978 0.34
2023375 ITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/08/2027 EUR 1725089 1739152 0.28
1494000 ITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/08/2028 EUR 1221450 1236 016 0.20
6951549.05 ITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/08/2029 EUR 5438 927 5529 054 0.90
1231375 ITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/08/2030 EUR 926 093 939 527 0.15
7641470.34  ITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/08/2031 EUR 5413 982 5567 117 0.91
1300033  ITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/08/2032 EUR 866 225 901989 0.15
11409 418.15  ITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/11/2024 EUR 10765 414 10838 719 1.77
882717  ITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/11/2025 EUR 800 483 807 368 0.13
882625 ITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/11/2028 EUR 700 800 722234 0.12
1171873.57  ITALY BUONI POLIENNALI DEL TESORO COUPON STRIP 0% 01/11/2030 EUR 841487 884 706 0.14
22592000 ITALY BUONI POLIENNALI DEL TESORO FRN 15/09/2026 EUR 30979870 30779 873 5.03
113 859.87  ITALY BUONI POLIENNALI DEL TESORO HYBRID STRIP 0% 01/02/2033 EUR 73 852 77788 0.01
453625 ITALY BUONI POLIENNALI DEL TESORO HYBRID STRIP 0% 01/08/2023 EUR 446 759 452 432 0.07
616 046.12  ITALY BUONI POLIENNALI DEL TESORO HYBRID STRIP 0% 01/11/2023 EUR 600 993 608 623 0.10
830934.55 ITALY BUONI POLIENNALI DEL TESORO HYBRID STRIP 0% 01/11/2026 EUR 727724 735352 0.12
9340375 ITALY BUONI POLIENNALI DEL TESORO HYBRID STRIP 0% 01/11/2027 EUR 7825973 7991625 1.30
649 382.79  ITALY BUONI POLIENNALI DEL TESORO HYBRID STRIP 0% 01/11/2029 EUR 495 424 515233 0.08
301000 ITALY BUONI POLIENNALI DEL TESORO 2.05% 01/08/2027 EUR 284429 282 434 0.05
442000 ITALY BUONI POLIENNALI DEL TESORO 2.45% 01/10/2023 EUR 440753 440 767 0.07
9515000 ITALY BUONI POLIENNALI DEL TESORO 4.5% 01/03/2024 EUR 9576 131 9556 295 1.56
1000 ITALY BUONI POLIENNALI DEL TESORO 5.75% 01/02/2033 EUR 1149 1139 0.00
3428.98 ITALY BUONI POLIENNALI DEL TESORO 9% 01/11/2023 EUR 3486 3484 0.00
4918262.2 KINGDOM OF BELGIUM GOVERNMENT BOND COUPON STRIP 0% EUR 4203 196 4304 119 0.70
28/03/2028
3000 SLOVENIA GOVERNMENT BOND 0% 12/02/2031 EUR 2347 2352 0.00
143050 SPAIN GOVERNMENT BOND COUPON STRIP 0% 30/07/2023 EUR 141137 142 678 0.02
8000050 SPAIN GOVERNMENT BOND COUPON STRIP 0% 30/07/2024 EUR 7659 288 7699 088 1.26
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Nominal
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)
Supranationals, Governments and Local Public Authorities, Debt Instruments (continued)
227550  SPAIN GOVERNMENT BOND COUPON STRIP 0% 30/07/2025 EUR 211798 212058 0.03
299350 SPAIN GOVERNMENT BOND COUPON STRIP 0% 30/07/2026 EUR 270309 270235 0.04
31550 SPAIN GOVERNMENT BOND COUPON STRIP 0% 30/07/2027 EUR 27593 27 644 0.00
3489100 SPAIN GOVERNMENT BOND COUPON STRIP 0% 30/07/2029 EUR 2847 140 2 865 354 0.47
3706450 SPAIN GOVERNMENT BOND COUPON STRIP 0% 30/07/2030 EUR 2915642 2 947 554 0.48
3718450 SPAIN GOVERNMENT BOND COUPON STRIP 0% 30/07/2031 EUR 2814 086 2851047 0.47
6683650 SPAIN GOVERNMENT BOND COUPON STRIP 0% 30/07/2032 EUR 4867 702 4972435 0.81
7821800 SPAIN GOVERNMENT BOND COUPON STRIP 0% 31/01/2024 EUR 7595163 7660 280 1.25
716800  SPAIN GOVERNMENT BOND COUPON STRIP 0% 31/01/2025 EUR 676 007 678 207 0.11
496 187  SPAIN GOVERNMENT BOND COUPON STRIP 0% 31/01/2026 EUR 453 882 454 755 0.07
1376800 SPAIN GOVERNMENT BOND COUPON STRIP 0% 31/01/2027 EUR 1223 906 1227734 0.20
957800 SPAIN GOVERNMENT BOND COUPON STRIP 0% 31/01/2028 EUR 823780 826 821 0.13
1752600 SPAIN GOVERNMENT BOND COUPON STRIP 0% 31/01/2029 EUR 1458233 1472289 0.24
617600 SPAIN GOVERNMENT BOND COUPON STRIP 0% 31/01/2030 EUR 495016 499 169 0.08
1091600 SPAIN GOVERNMENT BOND COUPON STRIP 0% 31/01/2031 EUR 842764 853 129 0.14
2054600 SPAIN GOVERNMENT BOND COUPON STRIP 0% 31/01/2032 EUR 1522572 1544 936 0.25
1407580 SPAIN GOVERNMENT BOND COUPON STRIP 0% 31/01/2033 EUR 1001 697 1026 872 0.17
108 150  SPAIN GOVERNMENT BOND COUPON STRIP 0% 31/10/2023 EUR 105 763 106 891 0.02
108 150  SPAIN GOVERNMENT BOND COUPON STRIP 0% 31/10/2024 EUR 102 711 103 402 0.02
108 150  SPAIN GOVERNMENT BOND COUPON STRIP 0% 31/10/2025 EUR 99 974 100173 0.02
108 150  SPAIN GOVERNMENT BOND COUPON STRIP 0% 31/10/2026 EUR 96 844 97 005 0.02
108 150  SPAIN GOVERNMENT BOND COUPON STRIP 0% 31/10/2027 EUR 93 547 94 220 0.02
108 150  SPAIN GOVERNMENT BOND COUPON STRIP 0% 31/10/2028 EUR 90 267 91020 0.01
15450 SPAIN GOVERNMENT BOND COUPON STRIP 0% 31/10/2029 EUR 12 495 12613 0.00
15450 SPAIN GOVERNMENT BOND COUPON STRIP 0% 31/10/2030 EUR 12027 12 161 0.00
15450 SPAIN GOVERNMENT BOND COUPON STRIP 0% 31/10/2031 EUR 11533 11743 0.00
15450 SPAIN GOVERNMENT BOND COUPON STRIP 0% 31/10/2032 EUR 11052 11 321 0.00
100000 SPAIN GOVERNMENT BOND PRINCIPAL STRIP 0% 30/04/2024 EUR 96 408 97 082 0.02
10 000 000 SPAIN GOVERNMENT BOND PRINCIPAL STRIP 0% 30/07/2025 EUR 9314 600 9331600 1.52
10 000 000  SPAIN GOVERNMENT BOND PRINCIPAL STRIP 0% 30/07/2032 EUR 7321 850 7466 600 1.22
5000000 SPAIN GOVERNMENT BOND PRINCIPAL STRIP 0% 31/01/2024 EUR 4858 325 4897 300 0.80
49833  SPAIN GOVERNMENT BOND PRINCIPAL STRIP 0% 31/01/2029 EUR 41577 41721 0.01
17,000 000 SPAIN GOVERNMENT BOND PRINCIPAL STRIP 0% 31/10/2024 EUR 16 162 155 16 267 640 2.65
1000000 SPAIN GOVERNMENT BOND PRINCIPAL STRIP 0% 31/10/2025 EUR 925 940 927 190 0.15
2000 STATE OF NORTH RHINE-WESTPHALIA GERMANY 0.375% 02/09/2050 EUR 993 994 0.00
Total Supranationals, Governments and Local Public Authorities, Debt Instruments 383 517 288 386 730 592 63.08
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 608 049 796 610 935 325 99.65
Total Investments 608 049 796 610 935 325 99.65
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MULTI UNITS LUXEMBOURG - Lyxor EUR 2-10Y Inflation Expectations UCITS ETF

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Governments 63.08 Germany 20.53
Banks 22.86 Italy 19.18
Investment Banking and Brokerage Services 373 Spain 14.82
Telecommunications Service Providers 2.57 France 1417
Industrial Transportation 2.1 United States of America 12.26
Finance and Credit Services 1.00 Netherlands 711
General Industrials 0.98 Canada 4.00
Industrial Support Services 0.85 Belgium 3.06
Chemicals 0.60 Denmark 1.00
Pharmaceuticals and Biotechnology 0.58 Austria 0.87
Gas, Water and Multi-utilities 048 United Kingdom 0.82
Software and Computer Services 0.32 Ireland 0.57
Real Estate Investment Trusts 0.19 Finland 0.54
Open-end and Miscellaneous Investment Vehicles 0.07 Norway 0.34
Medical Equipment and Services 0.06 Luxembourg 0.17
Beverages 0.05 Switzerland 0.08
Oil, Gas and Coal 0.04 Australia 0.06
Consumer Services 0.02 Sweden 0.04
Electronic and Electrical Equipment 0.02 Japan 0.03
Personal Goods 0.02 99,65
Travel and Leisure 0.02
99.65
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MULTI UNITS LUXEMBOURG - Lyxor US$ 10Y Inflation Expectations 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
25000 BANK OF NOVA SCOTIA 0.7% 15/04/2024 usD 23926 24038 0.03
32000 BANK OF NOVA SCOTIA 1.05% 02/03/2026 usD 28 543 28 515 0.04
325000 COOPERATIEVE RABOBANK UA FRN 24/02/2027 usb 289 417 287 814 0.38
1000 KREDITANSTALT FUER WIEDERAUFBAU 1% 01/10/2026 usb 900 895 0.00
542000 KREDITANSTALT FUER WIEDERAUFBAU 1.75% 14/09/2029 usb 484 332 474 022 0.63
57000 KREDITANSTALT FUER WIEDERAUFBAU 2.5% 20/11/2024 usb 55 047 54 884 0.07
2000 LANDWIRTSCHAFTLICHE RENTENBANK 2.5% 15/11/2027 usb 1870 1856 0.00
25000 SUNCORP-METWAY LTD 3.3% 15/04/2024 usb 24575 24482 0.03
6000 TELSTRACORP LTD - 144A - 3.125% 07/04/2025 usD 5837 5767 0.01
Total Bonds 914 447 902 273 1.19
Supranationals, Governments and Local Public Authorities, Debt Instruments
200000 CAISSE D’AMORTISSEMENT DE LA DETTE SOCIALE - REGS - 3.375% usb 196 899 196 748 0.26
20/03/2024
2000 EUROPEAN BANK FOR RECONSTRUCTION & DEVELOPMENT FRN usb 1998 1998 0.00
14/04/2026
8000 EUROPEAN BANK FOR RECONSTRUCTION & DEVELOPMENT FRN usb 8011 8014 0.01
15/10/2024
200000 NEW DEVELOPMENT BANK 1.125% 27/04/2026 usb 179 130 177 008 0.23
309900 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/2029 usb 356 907 352717 0.47
(ISIN US9128285W63)
7429500 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/2032 usb 7315767 7164 421 9.48
162000 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/02/2045 usb 169 621 172792 0.23
2406900 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/02/2052 usb 1756 720 1742592 2.31
2102300 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/04/2025 usb 2353793 2349912 3.1
404200 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/10/2027 usD 418 055 408 055 0.54
792600 UNITED STATES TREASURY NOTE/BOND 0.625% 15/05/2030 usD 640 884 635 257 0.84
10 140500  UNITED STATES TREASURY NOTE/BOND 0.875% 15/11/2030 usb 8418 552 8209 843 10.87
591700 UNITED STATES TREASURY NOTE/BOND 1.125% 31/08/2028 usb 511 196 509 995 0.68
990 000 UNITED STATES TREASURY NOTE/BOND 1.25% 15/08/2031 usb 808 376 812728 1.08
5223600 UNITED STATES TREASURY NOTE/BOND 1.375% 15/11/2031 usb 4324 820 4308 246 5.70
237900 UNITED STATES TREASURY NOTE/BOND 1.625% 15/05/2031 usb 203 705 202 271 0.27
1000 UNITED STATES TREASURY NOTE/BOND 1.75% 15/08/2041 usD 720 704 0.00
22914700 UNITED STATES TREASURY NOTE/BOND 1.875% 15/02/2032 usD 20432480 19635033 25.99
7476200 UNITED STATES TREASURY NOTE/BOND 1.875% 28/02/2029 usb 6910812 6650 314 8.80
265600 UNITED STATES TREASURY NOTE/BOND 2.625% 15/02/2029 usb 253 026 246 116 0.33
21386700 UNITED STATES TREASURY NOTE/BOND 2.75% 15/08/2032 usb 20332 322 19610 601 25.96
1032000 UNITED STATES TREASURY NOTE/BOND 2.875% 15/05/2032 usb 964 420 957 099 1.27
Total Supranationals, Governments and Local Public Authorities, Debt Instruments 76 558 214 74 352 464 98.43
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 77 472 661 75254 737 99.62
Total Investments 77 472 661 75254 737 99.62
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MULTI UNITS LUXEMBOURG - Lyxor US$ 10Y Inflation Expectations UCITS ETF

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Governments 98.43 United States of America 97.92
Banks 1.15 Germany 0.71
Life Insurance 0.03 Netherlands 0.38
Telecommunications Service Providers 0.01 France 0.26
99.62 China 0.23

Canada 0.07

Australia 0.04

United Kingdom 0.01

99.62
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MULTI UNITS LUXEMBOURG - Amundi US Treasury Bond 1-3Y

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
Supranationals, Governments and Local Public Authorities, Debt Instruments

7097 100 UNITED STATES TREASURY NOTE/BOND 0.25% 15/06/2024 usD 6729615 6757 770 1.36
6108400 UNITED STATES TREASURY NOTE/BOND 0.25% 30/06/2025 usD 5583 430 5578 687 1.12
7348100 UNITED STATES TREASURY NOTE/BOND 0.25% 30/09/2025 usb 6593 889 6655772 1.34
5787800 UNITED STATES TREASURY NOTE/BOND 0.25% 31/05/2025 usb 5305 585 5296 063 1.07
6387 000 UNITED STATES TREASURY NOTE/BOND 0.25% 31/07/2025 usb 5831169 5810673 1.17
6403500 UNITED STATES TREASURY NOTE/BOND 0.25% 31/08/2025 usb 5797 496 5810176 1.17
7542700 UNITED STATES TREASURY NOTE/BOND 0.25% 31/10/2025 usb 6737 863 6 807 287 1.37
6214400 UNITED STATES TREASURY NOTE/BOND 0.375% 15/07/2024 usD 5892 462 5901981 1.19
7134900 UNITED STATES TREASURY NOTE/BOND 0.375% 15/08/2024 usD 6 745 856 6 750 285 1.36
8142400 UNITED STATES TREASURY NOTE/BOND 0.375% 15/09/2024 usb 7678733 7673 8% 1.54
5893200 UNITED STATES TREASURY NOTE/BOND 0.375% 30/04/2025 usb 5427241 5421974 1.09
7203000 UNITED STATES TREASURY NOTE/BOND 0.375% 30/11/2025 usb 6485 491 6501 833 1.31
8382000 UNITED STATES TREASURY NOTE/BOND 0.375% 31/01/2026 usb 7 560 455 7524810 1.51
7728000 UNITED STATES TREASURY NOTE/BOND 0.375% 31/12/2025 usD 6945008 6 965 464 1.40
8487000 UNITED STATES TREASURY NOTE/BOND 0.5% 28/02/2026 usD 7588 097 7624 376 1.53
5574600 UNITED STATES TREASURY NOTE/BOND 0.5% 31/03/2025 usD 5169 529 5156 287 1.04
8155600 UNITED STATES TREASURY NOTE/BOND 0.625% 15/10/2024 usb 7707 465 7683 467 1.56
7541200 UNITED STATES TREASURY NOTE/BOND 0.75% 15/11/2024 usb 7126 586 7092 557 1.43
7904000 UNITED STATES TREASURY NOTE/BOND 0.75% 30/04/2026 usb 7229832 7117923 1.43
7888000 UNITED STATES TREASURY NOTE/BOND 0.75% 31/03/2026 usb 7215950 7129 396 1.43
8268000 UNITED STATES TREASURY NOTE/BOND 0.75% 31/05/2026 usD 7507 654 7426 990 1.49
7593900 UNITED STATES TREASURY NOTE/BOND 1% 15/12/2024 usb 7143 622 7 146 868 1.44
7311800 UNITED STATES TREASURY NOTE/BOND 1.125% 15/01/2025 usb 6929 799 6876 234 1.38
4549100 UNITED STATES TREASURY NOTE/BOND 1.125% 28/02/2025 usb 4300 696 4263715 0.86
4226400 UNITED STATES TREASURY NOTE/BOND 1.25% 31/08/2024 usb 4055028 4030 764 0.81
4085800 UNITED STATES TREASURY NOTE/BOND 1.375% 31/01/2025 usb 3891215 3853 260 0.77
7030800 UNITED STATES TREASURY NOTE/BOND 1.5% 15/02/2025 usb 6702 995 6 636 142 1.33
4356900 UNITED STATES TREASURY NOTE/BOND 1.5% 30/09/2024 usD 4194172 4157 095 0.84
4813200 UNITED STATES TREASURY NOTE/BOND 1.5% 30/11/2024 usD 4616 867 4569 720 0.92
4207900 UNITED STATES TREASURY NOTE/BOND 1.5% 31/10/2024 usb 4043 755 4003915 0.81
7284000 UNITED STATES TREASURY NOTE/BOND 1.625% 15/02/2026 usb 6742783 6 749 081 1.36
7133000 UNITED STATES TREASURY NOTE/BOND 1.625% 15/05/2026 usb 6653 703 6 583 536 1.32
6750200 UNITED STATES TREASURY NOTE/BOND 1.75% 15/03/2025 usb 6450 833 6 385003 1.28
4508200 UNITED STATES TREASURY NOTE/BOND 1.75% 30/06/2024 usD 4378978 4348 124 0.87
4754000 UNITED STATES TREASURY NOTE/BOND 1.75% 31/07/2024 usD 4611403 4572 940 0.92
4407800 UNITED STATES TREASURY NOTE/BOND 1.75% 31/12/2024 usb 4242894 4190 337 0.84
3524500 UNITED STATES TREASURY NOTE/BOND 1.875% 31/08/2024 usb 3420917 3386 411 0.68
7495700 UNITED STATES TREASURY NOTE/BOND 2% 15/02/2025 usb 7228 202 7133 506 1.43
7770500 UNITED STATES TREASURY NOTE/BOND 2% 15/08/2025 usb 7385654 7329 160 1.47
7143500 UNITED STATES TREASURY NOTE/BOND 2.125% 15/05/2025 usb 6870 496 6782698 1.36
3023000 UNITED STATES TREASURY NOTE/BOND 2.125% 30/09/2024 usD 2944 927 2906 685 0.58
3214000 UNITED STATES TREASURY NOTE/BOND 2.125% 30/11/2024 usD 3121623 3078033 0.62
3397000 UNITED STATES TREASURY NOTE/BOND 2.125% 31/05/2026 usb 3214837 3177 257 0.64
3078100 UNITED STATES TREASURY NOTE/BOND 2.125% 31/07/2024 usb 3005129 2972 531 0.60
The accompanying notes form an integral part of these financial statements. 130
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MULTI UNITS LUXEMBOURG - Amundi US Treasury Bond 1-3Y

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)
8332700 UNITED STATES TREASURY NOTE/BOND 2.25% 15/11/2024 usb 8117 993 8000 694 1.62
8208500 UNITED STATES TREASURY NOTE/BOND 2.25% 15/11/2025 usb 7801968 7754 467 1.57
3606 000 UNITED STATES TREASURY NOTE/BOND 2.25% 31/03/2026 usD 3446 909 3393021 0.68
3070500 UNITED STATES TREASURY NOTE/BOND 2.25% 31/10/2024 usD 2993 337 2950 559 0.59
3534300 UNITED STATES TREASURY NOTE/BOND 2.25% 31/12/2024 usD 3437 325 3384 092 0.68
8490000 UNITED STATES TREASURY NOTE/BOND 2.375% 15/08/2024 usD 8318738 8216 064 1.66
2713000 UNITED STATES TREASURY NOTE/BOND 2.375% 30/04/2026 usD 2605 134 2558 486 0.51
3689000 UNITED STATES TREASURY NOTE/BOND 2.5% 28/02/2026 usb 3501267 3496 480 0.70
3666 000 UNITED STATES TREASURY NOTE/BOND 2.5% 31/01/2025 usb 3577945 3518 071 0.71
6468 600 UNITED STATES TREASURY NOTE/BOND 2.625% 15/04/2025 usD 6295132 6 204 045 1.25
3615000 UNITED STATES TREASURY NOTE/BOND 2.625% 31/01/2026 usD 3483 363 3440181 0.69
2208100 UNITED STATES TREASURY NOTE/BOND 2.625% 31/03/2025 usD 2136775 2119 086 043
3033000 UNITED STATES TREASURY NOTE/BOND 2.625% 31/12/2025 usD 2907 571 2 888 696 0.58
6327800 UNITED STATES TREASURY NOTE/BOND 2.75% 15/05/2025 usb 6178912 6 077 407 1.22
3717900 UNITED STATES TREASURY NOTE/BOND 2.75% 28/02/2025 usb 3645111 3581529 0.72
3083600 UNITED STATES TREASURY NOTE/BOND 2.75% 31/08/2025 usb 2987783 2953 751 0.59
6187000 UNITED STATES TREASURY NOTE/BOND 2.875% 15/06/2025 usD 5992 219 5951 604 1.20
3446100 UNITED STATES TREASURY NOTE/BOND 2.875% 30/04/2025 usD 3372183 3317679 0.67
3328000 UNITED STATES TREASURY NOTE/BOND 2.875% 30/11/2025 usD 3217 590 3189 680 0.64
3165900 UNITED STATES TREASURY NOTE/BOND 2.875% 31/05/2025 usD 3099 876 3046 684 0.61
6046 200 UNITED STATES TREASURY NOTE/BOND 3% 15/07/2025 usb 5935680 5827 025 1.17
6468600 UNITED STATES TREASURY NOTE/BOND 3% 30/06/2024 usb 6372 156 6315982 1.27
5906400 UNITED STATES TREASURY NOTE/BOND 3.125% 15/08/2025 usD 5780 986 5703 829 1.15
6187000 UNITED STATES TREASURY NOTE/BOND 3.125% 31/08/2024 usD 6 096 350 6038 609 1.21
5623000 UNITED STATES TREASURY NOTE/BOND 3.5% 15/04/2026 usD 5613973 5503 950 1.1
5765600 UNITED STATES TREASURY NOTE/BOND 3.5% 15/09/2025 usD 5652 359 5609 298 1.13
5625000 UNITED STATES TREASURY NOTE/BOND 3.625% 15/05/2026 usD 5559073 5488 330 1.10
5625000 UNITED STATES TREASURY NOTE/BOND 3.875% 15/01/2026 usb 5607 558 5520410 1.11
5905000 UNITED STATES TREASURY NOTE/BOND 3.875% 31/03/2025 usb 5842 144 5789 206 1.16
5625000 UNITED STATES TREASURY NOTE/BOND 4% 15/02/2026 usD 5566 135 5539 307 1.1
5625000 UNITED STATES TREASURY NOTE/BOND 4% 15/12/2025 usD 5597 165 5537 109 1.1
5624 800 UNITED STATES TREASURY NOTE/BOND 4.125% 15/10/2025 usD 5609 723 5561 960 1.12
5906 000 UNITED STATES TREASURY NOTE/BOND 4.125% 30/04/2025 usD 5879 830 5791340 1.16
6045200 UNITED STATES TREASURY NOTE/BOND 4.125% 30/09/2024 usb 6024 363 5965 385 1.20
5905000 UNITED STATES TREASURY NOTE/BOND 4.125% 31/01/2025 usb 5884 828 5812503 1.17
5906 000 UNITED STATES TREASURY NOTE/BOND 4.125% 31/05/2025 usb 5888 342 5831714 1.17
5904 000 UNITED STATES TREASURY NOTE/BOND 4.25% 31/12/2024 usD 5880 204 5821898 117
5905400 UNITED STATES TREASURY NOTE/BOND 4.375% 30/11/2024 usD 5910431 5842 886 1.18
5905400 UNITED STATES TREASURY NOTE/BOND 4.375% 31/10/2024 usD 5886 357 5834 120 1.17
5624 800 UNITED STATES TREASURY NOTE/BOND 4.5% 15/11/2025 usD 5677 421 5596 237 1.13
5625000 UNITED STATES TREASURY NOTE/BOND 4.625% 15/03/2026 usb 5743755 5631592 1.13
5904 000 UNITED STATES TREASURY NOTE/BOND 4.625% 28/02/2025 usb 5896 139 5858 336 1.18
871000 UNITED STATES TREASURY NOTE/BOND 6% 15/02/2026 usb 909 685 898 355 0.18
471700 UNITED STATES TREASURY NOTE/BOND 6.875% 15/08/2025 usD 505 668 490 384 0.10
The accompanying notes form an integral part of these financial statements. 131
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MULTI UNITS LUXEMBOURG - Amundi US Treasury Bond 1-3Y

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)

483600 UNITED STATES TREASURY NOTE/BOND 7.5% 15/11/2024 usb 520 785 497 466 0.10
468 800 UNITED STATES TREASURY NOTE/BOND 7.625% 15/02/2025 usD 508 703 486 270 0.10
2443800 US TREATREASURY GROIP INC 2.75% 30/06/2025 usD 2381586 2344 234 0.47
2727600 USTREAUS GROIP INC 3% 31/10/2025 usD 2631374 2623184 0.53
3290000 US TREASURY NOTES 2% 30/06/2024 usD 3208 608 3181661 0.64
2985800 USA2.82 GROIP INC 2.875% 31/07/2025 usD 2921520 2869 634 0.58
6327800 USA 3% 31/07/2024 usD 6233116 6168 122 1.24
3111600 USA3.03 GROIP INC 3% 30/09/2025 usD 3009 528 2994 186 0.60
Total Supranationals, Governments and Local Public Authorities, Debt Instruments 492 862 610 488 837 478 98.31

Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 492 862 610 488 837 478 98.31
Total Investments 492 862 610 488 837 478 98.31
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Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Governments 98.31 United States of America 98.31

98.31 98.31
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MULTI UNITS LUXEMBOURG - Amundi US Treasury Bond 3-7Y

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
Supranationals, Governments and Local Public Authorities, Debt Instruments

1773100 UNITED STATES TREASURY NOTE/BOND 0.375% 30/09/2027 usD 1544 578 1508 936 1.08
1612300 UNITED STATES TREASURY NOTE/BOND 0.375% 31/07/2027 usD 1411549 1379 146 0.99
1186900 UNITED STATES TREASURY NOTE/BOND 0.5% 30/04/2027 usb 1051938 1028 523 0.74
1373500 UNITED STATES TREASURY NOTE/BOND 0.5% 30/06/2027 usb 1211930 1184 000 0.85
1156800 UNITED STATES TREASURY NOTE/BOND 0.5% 31/05/2027 usb 1019571 999 819 0.72
1385400 UNITED STATES TREASURY NOTE/BOND 0.5% 31/08/2027 usb 1216 945 1188 522 0.85
1739000 UNITED STATES TREASURY NOTE/BOND 0.5% 31/10/2027 usb 1520 022 1484 400 1.06
2957000 UNITED STATES TREASURY NOTE/BOND 0.625% 15/05/2030 usD 2401206 2369 296 1.70
1852100 UNITED STATES TREASURY NOTE/BOND 0.625% 30/11/2027 usD 1626 331 1586 150 1.13
834500 UNITED STATES TREASURY NOTE/BOND 0.625% 31/03/2027 usb 745513 728 623 0.52
2058900 UNITED STATES TREASURY NOTE/BOND 0.625% 31/07/2026 usb 1867 576 1834 351 1.31
2061800 UNITED STATES TREASURY NOTE/BOND 0.625% 31/12/2027 usb 1806 648 1761873 1.26
2270500 UNITED STATES TREASURY NOTE/BOND 0.75% 31/01/2028 usb 1997 795 1947 663 1.39
2233600 UNITED STATES TREASURY NOTE/BOND 0.75% 31/08/2026 usD 2030 837 1992 266 1.42
1918100 UNITED STATES TREASURY NOTE/BOND 0.875% 30/06/2026 usD 1757 959 1728 238 1.24
2102200 UNITED STATES TREASURY NOTE/BOND 0.875% 30/09/2026 usD 1916 319 1880976 1.35
2256800 UNITED STATES TREASURY NOTE/BOND 1% 31/07/2028 usb 1990 612 1935735 1.38
506 800 UNITED STATES TREASURY NOTE/BOND 1.125% 28/02/2027 usb 464 044 452 240 0.32
2294700 UNITED STATES TREASURY NOTE/BOND 1.125% 29/02/2028 usb 2054 432 1999 795 1.43
2179100 UNITED STATES TREASURY NOTE/BOND 1.125% 30/11/2026 usb 2007 327 1963 403 1.40
2242100 UNITED STATES TREASURY NOTE/BOND 1.125% 31/08/2028 usD 1987 791 1932 060 1.38
2118700 UNITED STATES TREASURY NOTE/BOND 1.125% 31/10/2026 usD 1944 270 1905 340 1.36
2293700 UNITED STATES TREASURY NOTE/BOND 1.25% 30/04/2028 usb 2058 798 2003 762 1.43
2116400 UNITED STATES TREASURY NOTE/BOND 1.25% 30/06/2028 usb 1894 776 1842 591 1.32
2252500 UNITED STATES TREASURY NOTE/BOND 1.25% 30/09/2028 usb 2005575 1949 996 1.39
2080900 UNITED STATES TREASURY NOTE/BOND 1.25% 31/03/2028 usb 1869 928 1820788 1.30
2293700 UNITED STATES TREASURY NOTE/BOND 1.25% 31/05/2028 usb 2056 358 2001253 1.43
2109000 UNITED STATES TREASURY NOTE/BOND 1.25% 31/12/2026 usD 1939132 1898 265 1.36
864 800 UNITED STATES TREASURY NOTE/BOND 1.375% 31/08/2026 usD 804 627 786 968 0.56
2126300 UNITED STATES TREASURY NOTE/BOND 1.375% 31/10/2028 usb 1902 895 1850 047 1.32
2071900 UNITED STATES TREASURY NOTE/BOND 1.375% 31/12/2028 usb 1851288 1797 373 1.29
2169000 UNITED STATES TREASURY NOTE/BOND 1.5% 15/02/2030 usb 1859 002 1858 223 1.33
2019900 UNITED STATES TREASURY NOTE/BOND 1.5% 15/08/2026 usb 1889 044 1846 315 1.32
2134100 UNITED STATES TREASURY NOTE/BOND 1.5% 30/11/2028 usD 1922 762 1866 837 1.34
2828600 UNITED STATES TREASURY NOTE/BOND 1.5% 31/01/2027 usD 2621634 2562 535 1.84
1683000 UNITED STATES TREASURY NOTE/BOND 1.625% 15/08/2029 usD 1490 050 1468 023 1.05
661100 UNITED STATES TREASURY NOTE/BOND 1.625% 30/09/2026 usb 620 476 605 526 043
804400 UNITED STATES TREASURY NOTE/BOND 1.625% 30/11/2026 usb 752 905 734 329 0.53
862000 UNITED STATES TREASURY NOTE/BOND 1.625% 31/10/2026 usb 807 649 788 191 0.56
1257400 UNITED STATES TREASURY NOTE/BOND 1.75% 15/11/2029 usb 1116 061 1102779 0.79
1961000 UNITED STATES TREASURY NOTE/BOND 1.75% 28/02/2027 usb 1841211 1797 839 1.29
1961200 UNITED STATES TREASURY NOTE/BOND 1.75% 31/01/2029 usb 1785234 1733977 1.24
852500 UNITED STATES TREASURY NOTE/BOND 1.75% 31/12/2026 usD 801949 780 704 0.56
1849700 UNITED STATES TREASURY NOTE/BOND 1.875% 28/02/2029 usb 1694 847 1645077 1.18
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MULTI UNITS LUXEMBOURG - Amundi US Treasury Bond 3-7Y

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)

875600 UNITED STATES TREASURY NOTE/BOND 1.875% 30/06/2026 usb 832 250 812598 0.58
890400 UNITED STATES TREASURY NOTE/BOND 1.875% 31/07/2026 usb 845 303 824 385 0.59
1898000 UNITED STATES TREASURY NOTE/BOND 2% 15/11/2026 usD 1802 864 1755798 1.26
1697 300 UNITED STATES TREASURY NOTE/BOND 2.25% 15/02/2027 usD 1627 346 1578 489 1.13
1612800 UNITED STATES TREASURY NOTE/BOND 2.25% 15/08/2027 usD 1541985 1490 832 1.07
1660700 UNITED STATES TREASURY NOTE/BOND 2.25% 15/11/2027 usD 1583235 1529 531 1.09
2045700 UNITED STATES TREASURY NOTE/BOND 2.375% 15/05/2027 usD 1969 916 1904 739 1.36
1819000 UNITED STATES TREASURY NOTE/BOND 2.375% 15/05/2029 usb 1698 849 1658 274 1.19
1739000 UNITED STATES TREASURY NOTE/BOND 2.375% 31/03/2029 usb 1631968 1588 060 1.14
1886900 UNITED STATES TREASURY NOTE/BOND 2.5% 31/03/2027 usD 1809 031 1768 379 1.26
2221000 UNITED STATES TREASURY NOTE/BOND 2.625% 15/02/2029 usD 2125715 2057 548 147
1406 000 UNITED STATES TREASURY NOTE/BOND 2.625% 31/07/2029 usD 1336 997 1299 012 0.93
2240600 UNITED STATES TREASURY NOTE/BOND 2.75% 15/02/2028 usD 2180772 2105989 1.51
1776000 UNITED STATES TREASURY NOTE/BOND 2.75% 31/05/2027 usb 1706 075 1668 885 1.19
1554000 UNITED STATES TREASURY NOTE/BOND 2.75% 31/05/2029 usb 1484 093 1446 920 1.03
1702000 UNITED STATES TREASURY NOTE/BOND 2.75% 31/07/2027 usb 1646 099 1604 667 1.15
2374400 UNITED STATES TREASURY NOTE/BOND 2.875% 15/05/2028 usD 2321915 2 240 655 1.60
2396000 UNITED STATES TREASURY NOTE/BOND 2.875% 15/08/2028 usD 2341878 2257 294 1.61
1813000 UNITED STATES TREASURY NOTE/BOND 2.875% 30/04/2027 usD 1748 982 1712718 1.22
1628 000 UNITED STATES TREASURY NOTE/BOND 2.875% 30/04/2029 usD 1564 446 1526 886 1.09
2210200 UNITED STATES TREASURY NOTE/BOND 3.125% 15/11/2028 usb 2183337 2105734 1.51
1665000 UNITED STATES TREASURY NOTE/BOND 3.125% 31/08/2027 usb 1622 825 1592 547 1.14
1369000 UNITED STATES TREASURY NOTE/BOND 3.125% 31/08/2029 usD 1326 937 1300 550 0.93
1739000 UNITED STATES TREASURY NOTE/BOND 3.25% 30/06/2027 usD 1710976 1672 565 1.20
1480000 UNITED STATES TREASURY NOTE/BOND 3.25% 30/06/2029 usD 1451859 1416 059 1.01
1591000 UNITED STATES TREASURY NOTE/BOND 3.375% 31/01/2028 usD 1573 055 1545135 1.1
1591000 UNITED STATES TREASURY NOTE/BOND 3.375% 31/03/2028 usD 1586 466 1554 208 1.1
1295000 UNITED STATES TREASURY NOTE/BOND 3.5% 30/04/2030 usb 1288 477 1257769 0.90
1295000 UNITED STATES TREASURY NOTE/BOND 3.5% 31/01/2030 usb 1280 262 1256 959 0.90
1591000 UNITED STATES TREASURY NOTE/BOND 3.625% 30/04/2028 usD 1581 547 1545 880 1.1
1295000 UNITED STATES TREASURY NOTE/BOND 3.625% 31/03/2030 usD 1294 623 1267 077 0.91
1591000 UNITED STATES TREASURY NOTE/BOND 3.625% 31/05/2028 usD 1580 405 1556 321 1.1
1295000 UNITED STATES TREASURY NOTE/BOND 3.75% 31/05/2030 usD 1297 518 1277194 0.91
1628000 UNITED STATES TREASURY NOTE/BOND 3.875% 30/09/2027 usb 1637 525 1618970 1.16
1332000 UNITED STATES TREASURY NOTE/BOND 3.875% 30/09/2029 usb 1331747 1319096 0.94
1590800 UNITED STATES TREASURY NOTE/BOND 3.875% 30/11/2027 usb 1593932 1568 429 1.12
1296 000 UNITED STATES TREASURY NOTE/BOND 3.875% 30/11/2029 usD 1305175 1284 559 0.92
1591000 UNITED STATES TREASURY NOTE/BOND 3.875% 31/12/2027 usD 1586 941 1568 999 1.12
1295000 UNITED STATES TREASURY NOTE/BOND 3.875% 31/12/2029 usD 1295940 1284073 0.92
1294000 UNITED STATES TREASURY NOTE/BOND 4% 28/02/2030 usD 1298 127 1293 394 0.93
1591000 UNITED STATES TREASURY NOTE/BOND 4% 29/02/2028 usb 1588 569 1579 565 1.13
1294700 UNITED STATES TREASURY NOTE/BOND 4% 31/10/2029 usb 1299617 1291 666 0.92
1591000 UNITED STATES TREASURY NOTE/BOND 4.25% 31/10/2027 usb 1596 915 1582672 1.13
157 700  UNITED STATES TREASURY NOTE/BOND 5.25% 15/02/2029 usD 173729 166 102 0.12
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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)

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

286600 UNITED STATES TREASURY NOTE/BOND 5.25% 15/11/2028 usD 315489 301020 0.22
171700 UNITED STATES TREASURY NOTE/BOND 5.5% 15/08/2028 usD 190 923 181 868 0.13
149000 UNITED STATES TREASURY NOTE/BOND 6.125% 15/08/2029 usD 170 163 165 239 0.12
288500 UNITED STATES TREASURY NOTE/BOND 6.125% 15/11/2027 usD 326 109 309 799 0.22
239000 UNITED STATES TREASURY NOTE/BOND 6.25% 15/05/2030 usD 275671 270 555 0.19
135300 UNITED STATES TREASURY NOTE/BOND 6.375% 15/08/2027 usD 153 927 145 627 0.10
157900 UNITED STATES TREASURY NOTE/BOND 6.5% 15/11/2026 usb 176 740 167 707 0.12
104600 UNITED STATES TREASURY NOTE/BOND 6.625% 15/02/2027 usD 118 645 112 306 0.08
136300 UNITED STATES TREASURY NOTE/BOND 6.75% 15/08/2026 usD 152 838 144 829 0.10
Total Supranationals, Governments and Local Public Authorities, Debt Instruments 141 328 122 138 068 885 98.75

Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 141 328 122 138 068 885 98.75
Total Investments 141 328 122 138 068 885 98.75
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Economic classification % Geographical classification %
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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
Supranationals, Governments and Local Public Authorities, Debt Instruments

13459700 UNITED STATES TREASURY NOTE/BOND 1.125% 15/05/2040 usb 9284 821 8727774 1.25
16436 300 UNITED STATES TREASURY NOTE/BOND 1.125% 15/08/2040 usD 11246 530 10 573 164 1.51
19936 900  UNITED STATES TREASURY NOTE/BOND 1.25% 15/05/2050 usb 12 331 964 11214 506 1.61
22471500 UNITED STATES TREASURY NOTE/BOND 1.375% 15/08/2050 usb 14 333 112 13065 072 1.87
18295700 UNITED STATES TREASURY NOTE/BOND 1.375% 15/11/2040 usb 13034 706 12 246 684 1.75
22238000 UNITED STATES TREASURY NOTE/BOND 1.625% 15/11/2050 usb 15124 103 13818 833 1.98
25015900 UNITED STATES TREASURY NOTE/BOND 1.75% 15/08/2041 usb 18 759 470 17 585 397 2.52
22160500 UNITED STATES TREASURY NOTE/BOND 1.875% 15/02/2041 usb 17101173 16 097 527 2.30
24799500 UNITED STATES TREASURY NOTE/BOND 1.875% 15/02/2051 usD 17 855 405 16 429 669 2.35
23015800 UNITED STATES TREASURY NOTE/BOND 1.875% 15/11/2051 usb 16 608 761 15197 620 218
17162 100  UNITED STATES TREASURY NOTE/BOND 2% 15/02/2050 usb 12907 011 11766 765 1.68
24727300 UNITED STATES TREASURY NOTE/BOND 2% 15/08/2051 usb 18 405 324 16 860 928 241
21026000 UNITED STATES TREASURY NOTE/BOND 2% 15/11/2041 usb 16 433 892 15394 974 2.20
21024600 UNITED STATES TREASURY NOTE/BOND 2.25% 15/02/2052 usD 16 270 756 15200 130 218
19093900 UNITED STATES TREASURY NOTE/BOND 2.25% 15/05/2041 usb 15682 419 14708 270 2.1
11036 800 UNITED STATES TREASURY NOTE/BOND 2.25% 15/08/2046 usD 8725531 8063 762 1.15
14 540 100  UNITED STATES TREASURY NOTE/BOND 2.25% 15/08/2049 usb 11562 038 10571 108 1.51
17015200 UNITED STATES TREASURY NOTE/BOND 2.375% 15/02/2042 usb 13937 303 13 250 587 1.90
24985100 UNITED STATES TREASURY NOTE/BOND 2.375% 15/05/2051 usb 20 283 269 18 582 667 2.67
13654 900 UNITED STATES TREASURY NOTE/BOND 2.375% 15/11/2049 usb 11157 012 10202 771 1.46
10906 500  UNITED STATES TREASURY NOTE/BOND 2.5% 15/02/2045 usD 9095 805 8442 313 1.21
8828100 UNITED STATES TREASURY NOTE/BOND 2.5% 15/02/2046 usD 7343 308 6793 499 0.97
8941700 UNITED STATES TREASURY NOTE/BOND 2.5% 15/05/2046 usb 7432945 6 875329 0.98
5138300 UNITED STATES TREASURY NOTE/BOND 2.75% 15/08/2042 usb 4540 111 4234 280 0.61
10800 700  UNITED STATES TREASURY NOTE/BOND 2.75% 15/08/2047 usb 9430685 8687 813 1.24
7450000 UNITED STATES TREASURY NOTE/BOND 2.75% 15/11/2042 usb 6 568 684 6128 789 0.88
10887 000  UNITED STATES TREASURY NOTE/BOND 2.75% 15/11/2047 usb 9511 551 8758 932 1.25
10109800 UNITED STATES TREASURY NOTE/BOND 2.875% 15/05/2043 usb 9078 460 8452 741 1.21
15446 400 UNITED STATES TREASURY NOTE/BOND 2.875% 15/05/2049 usb 13951 670 12772 242 1.83
20019000 UNITED STATES TREASURY NOTE/BOND 2.875% 15/05/2052 usb 17378 918 16 597 002 2.38
7264300 UNITED STATES TREASURY NOTE/BOND 2.875% 15/08/2045 usb 6474 541 5995318 0.86
4973600 UNITED STATES TREASURY NOTE/BOND 2.875% 15/11/2046 usb 4437 901 4097 780 0.59
9825200 UNITED STATES TREASURY NOTE/BOND 3% 15/02/2047 usb 8966 132 8271590 1.18
12449700 UNITED STATES TREASURY NOTE/BOND 3% 15/02/2048 usD 11415115 10 496 653 1.50
15808 500  UNITED STATES TREASURY NOTE/BOND 3% 15/02/2049 usD 14 597 314 13 373 003 1.91
4396900 UNITED STATES TREASURY NOTE/BOND 3% 15/05/2042 usD 4055729 3779960 0.54
5335800 UNITED STATES TREASURY NOTE/BOND 3% 15/05/2045 usb 4861062 4507 084 0.65
7571000 UNITED STATES TREASURY NOTE/BOND 3% 15/05/2047 usb 6915 381 6 376 202 0.91
14634200 UNITED STATES TREASURY NOTE/BOND 3% 15/08/2048 usb 13 448 270 12 349 894 1.77
19019000 UNITED STATES TREASURY NOTE/BOND 3% 15/08/2052 usb 16 271774 16181010 2.32
8216900 UNITED STATES TREASURY NOTE/BOND 3% 15/11/2044 usD 7490 519 6 954 836 1.00
4290000 UNITED STATES TREASURY NOTE/BOND 3% 15/11/2045 usD 3909 499 3617677 0.52
4727700 UNITED STATES TREASURY NOTE/BOND 3.125% 15/02/2042 usD 4457 391 4155944 0.59
6391400 UNITED STATES TREASURY NOTE/BOND 3.125% 15/02/2043 usb 5978 586 5571504 0.80
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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)
Supranationals, Governments and Local Public Authorities, Debt Instruments (continued)

13363500 UNITED STATES TREASURY NOTE/BOND 3.125% 15/05/2048 usb 12 557 386 11534 371 1.65
9387400 UNITED STATES TREASURY NOTE/BOND 3.125% 15/08/2044 usb 8743611 8123035 1.16
4467900 UNITED STATES TREASURY NOTE/BOND 3.125% 15/11/2041 usD 4218 382 3935941 0.56

15015000 UNITED STATES TREASURY NOTE/BOND 3.25% 15/05/2042 usD 13865917 13400 888 1.92
7290700 UNITED STATES TREASURY NOTE/BOND 3.375% 15/05/2044 usD 7074 629 6573022 0.94

13010000 UNITED STATES TREASURY NOTE/BOND 3.375% 15/08/2042 usD 11852 519 11 810 641 1.69

15013800 UNITED STATES TREASURY NOTE/BOND 3.375% 15/11/2048 usD 14 802 505 13 575760 1.94
2617400 UNITED STATES TREASURY NOTE/BOND 3.5% 15/02/2039 usb 2668 625 2509 023 0.36
7864500 UNITED STATES TREASURY NOTE/BOND 3.625% 15/02/2044 usb 7932 669 7368 053 1.05

19018000 UNITED STATES TREASURY NOTE/BOND 3.625% 15/02/2053 usD 18 500 165 18 266 195 2.62
7008000 UNITED STATES TREASURY NOTE/BOND 3.625% 15/05/2053 usD 6733623 6738 630 0.96
7258900 UNITED STATES TREASURY NOTE/BOND 3.625% 15/08/2043 usD 7329900 6812 024 0.98
5006 000 UNITED STATES TREASURY NOTE/BOND 3.75% 15/05/2043 usD 4911339 4885543 0.70
4254600 UNITED STATES TREASURY NOTE/BOND 3.75% 15/08/2041 usb 4401370 4109678 0.59
7384600 UNITED STATES TREASURY NOTE/BOND 3.75% 15/11/2043 usb 7595203 7055 755 1.01

13015000 UNITED STATES TREASURY NOTE/BOND 3.875% 15/02/2043 usb 12 898 653 12693 692 1.82
4326800 UNITED STATES TREASURY NOTE/BOND 3.875% 15/08/2040 usD 4579618 4292 321 0.61

13006 000 UNITED STATES TREASURY NOTE/BOND 4% 15/11/2042 usD 13076 280 12930 810 1.85

19013000 UNITED STATES TREASURY NOTE/BOND 4% 15/11/2052 usD 19704 471 19541798 2.81
3883200 UNITED STATES TREASURY NOTE/BOND 4.25% 15/05/2039 usD 4331328 4062 798 0.58
4295200 UNITED STATES TREASURY NOTE/BOND 4.25% 15/11/2040 usb 4764 507 4 464 995 0.64
2255800 UNITED STATES TREASURY NOTE/BOND 4.375% 15/02/2038 usb 2554 948 2400 665 0.34
4353100 UNITED STATES TREASURY NOTE/BOND 4.375% 15/05/2040 usD 4912494 4599 322 0.66
4205100 UNITED STATES TREASURY NOTE/BOND 4.375% 15/05/2041 usD 4734638 4425211 0.63
4462000 UNITED STATES TREASURY NOTE/BOND 4.375% 15/11/2039 usD 5042 057 4724143 0.68
2794200 UNITED STATES TREASURY NOTE/BOND 4.5% 15/02/2036 usD 3140972 3013370 043
2553100 UNITED STATES TREASURY NOTE/BOND 4.5% 15/05/2038 usD 2929 441 2748 572 0.39
4147800 UNITED STATES TREASURY NOTE/BOND 4.5% 15/08/2039 usb 4762003 4462126 0.64
4495500 UNITED STATES TREASURY NOTE/BOND 4.625% 15/02/2040 usb 5231508 4899 393 0.70
1661500 UNITED STATES TREASURY NOTE/BOND 4.75% 15/02/2037 usD 1955 562 1837 256 0.26
4554000 UNITED STATES TREASURY NOTE/BOND 4.75% 15/02/2041 usD 5373771 5027 189 0.72
2144400 UNITED STATES TREASURY NOTE/BOND 5% 15/05/2037 usD 2583915 2428198 0.35

Total Supranationals, Governments and Local Public Authorities, Debt Instruments 734 419 960 688 280 021 98.53

Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 734 419 960 688 280 021 98.53
Total Investments 734 419 960 688 280 021 98.53
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MULTI UNITS LUXEMBOURG - Lyxor iBoxx £ Liquid Corporates Long Dated UCITS ETF

Schedule of Investments

Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency GBP GBP net assets
Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market
Bonds
100000 ABN AMRO BANK NV 5.125% 22/02/2028 GBP 96 063 93 599 2.05
50000 AT&T INC 5.5% 15/03/2027 GBP 50 398 48 126 1.05
200000 BARCLAYS PLC FRN 14/11/2032 GBP 205517 198 558 4.34
200000 CAIXABANK SA FRN 03/12/2026 GBP 174 820 172 870 3.78
100000 DEUTSCHE BANK AG FRN 24/06/2026 GBP 93014 92 604 2.03
99000 GOLDMAN SACHS GROUP INC FRN 16/12/2025 GBP 92 006 91375 2.00
120000 GOLDMAN SACHS GROUP INC FRN 29/10/2029 GBP 108 960 103 675 227
100000 HEATHROW FUNDING LTD 6.75% 03/12/2026 GBP 103732 99 866 218
204000 HSBC HOLDINGS PLC FRN 24/07/2027 GBP 185765 173 936 3.81
100 000 INTESA SANPAOLO SPA 6.625% 31/05/2033 GBP 95 966 96 088 2.10
100000 JPMORGAN CHASE & CO FRN 28/04/2026 GBP 91287 90 563 1.98
6000 KREDITANSTALT FUER WIEDERAUFBAU 4.125% 18/02/2026 GBP 5782 5772 0.13
100000 LLOYDS BANKING GROUP PLC FRN 15/01/2026 GBP 93 377 92 676 2.03
100000 MACQUARIE GROUP LTD 2.125% 01/10/2031 GBP 77 492 73 446 1.61
100000 MORGAN STANLEY FRN 18/11/2033 GBP 101 946 95963 2.10
100000 MOTABILITY OPERATIONS GROUP PLC 2.125% 18/01/2042 GBP 66 220 62 454 1.37
100000 REALTY INCOME CORP 1.625% 15/12/2030 GBP 76 677 72 669 1.59
121000 SANTANDER UK GROUP HOLDINGS PLC FRN 16/11/2027 GBP 124 302 118 832 2.60
100000 SHELL INTERNATIONAL FINANCE BV 1.75% 10/09/2052 GBP 46 165 46 178 1.01
100000 UNITED UTILITIES WATER FINANCE PLC 2.625% 12/02/2031 GBP 85108 80 494 1.76
100000 VERIZON COMMUNICATIONS INC 1.875% 03/11/2038 GBP 60 541 59 500 1.30
100000 WELLS FARGO & CO 2.5% 02/05/2029 GBP 82333 80073 1.75
100000 YORKSHIRE WATER FINANCE PLC 2.75% 18/04/2041 GBP 66 827 64 122 1.40
170000 ZURICH FINANCE IRELAND DESIGNATED ACTIVITY CO FRN 23/11/2052 GBP 151 255 147 281 3.22
Total Bonds 2335553 2260720 49.46
Supranationals, Governments and Local Public Authorities, Debt Instruments
111 037 UNITED KINGDOM GILT INFLATION LINKED FRN 22/11/2042 GBP 174 595 185 355 4.06
4814  UNITED KINGDOM GILT 1.25% 22/10/2041 GBP 3082 2892 0.06
4593 UNITED KINGDOM GILT 1.75% 07/09/2037 GBP 3494 3284 0.07
1415046.24  UNITED KINGDOM GILT 3.75% 22/07/2052 GBP 1377 589 1262 377 27.61
53816  UNITED KINGDOM GILT 4.25% 07/03/2036 GBP 55475 52 830 1.16
171762  UNITED KINGDOM INFLATION-LINKED GILT FRN 22/03/2040 GBP 291673 284 888 6.23
119778  UNITED KINGDOM INFLATION-LINKED GILT FRN 22/03/2050 GBP 183018 186 040 4,07
25316  UNITED KINGDOM INFLATION-LINKED GILT FRN 22/03/2052 GBP 32921 32306 0.71
20392 UNITED KINGDOM INFLATION-LINKED GILT FRN 22/07/2030 GBP 68 952 68 067 1.49
78427  UNITED KINGDOM INFLATION-LINKED GILT FRN 22/11/2027 GBP 153 491 152 257 3.33
Total Supranationals, Governments and Local Public Authorities, Debt Instruments 2344 290 2230 296 48.79
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 4 679 843 4491 016 98.25
Total Investments 4 679 843 4491016 98.25
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MULTI UNITS LUXEMBOURG - Lyxor iBoxx £ Liquid Corporates Long Dated UCITS ETF

Economic and Geographical Classification of Investments

Economic classification

%

Governments 48.79
Banks 26.00
Investment Banking and Brokerage Services 15.97
Telecommunications Service Providers 2.35
Aerospace and Defense 218
Real Estate Investment Trusts 1.59
General Industrials 1.37

98.25

Geographical classification %
United Kingdom 66.11
United States of America 14.04
Spain 3.78
Ireland 3.22
Netherlands 3.06
Jersey 2.18
Germany 2.15
Italy 210
Australia 1.61

98.25
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MULTI UNITS LUXEMBOURG - Lyxor Core UK Government Bond (DR) UCITS ETF

Schedule of Investments

Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency GBP GBP net assets
Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market
Supranationals, Governments and Local Public Authorities, Debt Instruments

14620640 UK TREA UK GROIP INC 1.75% 22/01/2049 GBP 13 274 261 8655419 1.19
17239400 UK TSY UK GROIP INC 1% 22/04/2024 GBP 17 137 325 16 656 881 2.29
17084 070  UNITED KINGDOM GILT 0.125% 30/01/2026 GBP 16 254 980 15065 075 2.07
17197 360  UNITED KINGDOM GILT 0.125% 31/01/2024 GBP 16 888 595 16 700 700 229
15011630 UNITED KINGDOM GILT 0.125% 31/01/2028 GBP 13772323 12166 776 1.67
17672140  UNITED KINGDOM GILT 0.25% 31/01/2025 GBP 16 757 966 16 313 152 2.24
19657 470  UNITED KINGDOM GILT 0.25% 31/07/2031 GBP 16 812 227 14 202 326 1.95
15910180  UNITED KINGDOM GILT 0.375% 22/10/2026 GBP 14 923 996 13 630 569 1.87
18819880 UNITED KINGDOM GILT 0.375% 22/10/2030 GBP 16 793 503 14 123 567 1.94
12522320  UNITED KINGDOM GILT 0.5% 22/10/2061 GBP 6145393 3975837 0.55
13990 150  UNITED KINGDOM GILT 0.5% 31/01/2029 GBP 12193 013 11129 164 1.53
21586 140  UNITED KINGDOM GILT 0.625% 07/06/2025 GBP 21031972 19771 609 2.71
15439720  UNITED KINGDOM GILT 0.625% 22/10/2050 GBP 10 640 701 6276 246 0.86
16 842920  UNITED KINGDOM GILT 0.625% 31/07/2035 GBP 13881 112 10900 738 1.50
16620 530  UNITED KINGDOM GILT 0.75% 22/07/2023 GBP 16 574 060 16 583 466 2.28
21101240 UNITED KINGDOM GILT 0.875% 22/10/2029 GBP 19797 329 16 925938 2.33
11117590  UNITED KINGDOM GILT 0.875% 31/01/2046 GBP 7875193 5479 860 0.75
10396 820  UNITED KINGDOM GILT 0.875% 31/07/2033 GBP 8494 181 7453 480 1.02
17394320  UNITED KINGDOM GILT 1% 31/01/2032 GBP 14 269 763 13230120 1.82
4889020 UNITED KINGDOM GILT 1.125% 22/10/2073 GBP 2975823 1908 185 0.26
10583470 UNITED KINGDOM GILT 1.125% 31/01/2039 GBP 8135245 6614 669 0.91
19826 900  UNITED KINGDOM GILT 1.25% 22/07/2027 GBP 19392 123 17 220 456 2.37
16358 730 UNITED KINGDOM GILT 1.25% 22/10/2041 GBP 13934 893 9828 325 1.35
13961910  UNITED KINGDOM GILT 1.25% 31/07/2051 GBP 9789171 6 927 900 0.95
21115930  UNITED KINGDOM GILT 1.5% 22/07/2026 GBP 21058 328 19020 385 2.61
12442420  UNITED KINGDOM GILT 1.5% 22/07/2047 GBP 10 408 445 7039921 0.97
6218090 UNITED KINGDOM GILT 1.5% 31/07/2053 GBP 4325707 3248 330 0.45
11891260 UNITED KINGDOM GILT 1.625% 22/10/2054 GBP 10 627 684 6407 011 0.88
11686220 UNITED KINGDOM GILT 1.625% 22/10/2071 GBP 10 470 424 5796 365 0.80
15464 950  UNITED KINGDOM GILT 1.75% 07/09/2037 GBP 14 406 594 11 055 893 1.52
14871600 UNITED KINGDOM GILT 1.75% 22/07/2057 GBP 13529 913 8258 199 1.13
19317970  UNITED KINGDOM GILT 2% 07/09/2025 GBP 19718 508 17 994 689 247
17377260  UNITED KINGDOM GILT 2.25% 07/09/2023 GBP 17 834 093 17 284 465 2.37
9953170  UNITED KINGDOM GILT 2.5% 22/07/2065 GBP 11121 594 6718 390 0.92
17320730  UNITED KINGDOM GILT 2.75% 07/09/2024 GBP 18 054 778 16 797 990 2.31
14081320  UNITED KINGDOM GILT 3.25% 22/01/2044 GBP 16 229 344 11721291 1.61
10831000 UNITED KINGDOM GILT 3.25% 31/01/2033 GBP 10334 415 9877 114 1.36
14223890 UNITED KINGDOM GILT 3.5% 22/01/2045 GBP 17 112 256 12 245 347 1.68
10034 750  UNITED KINGDOM GILT 3.5% 22/07/2068 GBP 14 280 320 8729229 1.20
8232000 UNITED KINGDOM GILT 3.5% 22/10/2025 GBP 8099 802 7 858 596 1.08
12149060 UNITED KINGDOM GILT 3.75% 22/07/2052 GBP 16 119 377 10 840 606 1.49
6961000 UNITED KINGDOM GILT 3.75% 22/10/2053 GBP 6632 280 6 192 506 0.85
4414000 UNITED KINGDOM GILT 3.75% 29/01/2038 GBP 4295725 4050728 0.56
12157660 UNITED KINGDOM GILT 4% 22/01/2060 GBP 17 987 414 11615428 1.60
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MULTI UNITS LUXEMBOURG - Lyxor Core UK Government Bond (DR) UCITS ETF

Schedule of Investments (continued)

Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency GBP GBP 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)

2661000 UNITED KINGDOM GILT 4% 22/10/2063 GBP 2571872 2556 423 0.35
15613000 UNITED KINGDOM GILT 4.125% 29/01/2027 GBP 15 755 380 15062 486 2.07
15325980 UNITED KINGDOM GILT 4.25% 07/03/2036 GBP 19178 849 15 048 580 2.07
19510260 UNITED KINGDOM GILT 4.25% 07/06/2032 GBP 23771131 19414 074 2.67
11723240 UNITED KINGDOM GILT 4.25% 07/09/2039 GBP 15060 306 11 375 060 1.56
15964 660 UNITED KINGDOM GILT 4.25% 07/12/2027 GBP 18 365 357 15583 105 2.14
12794360 UNITED KINGDOM GILT 4.25% 07/12/2040 GBP 16 593 561 12 395176 1.70
12153930  UNITED KINGDOM GILT 4.25% 07/12/2046 GBP 16 537 847 11710 312 1.61
10181420 UNITED KINGDOM GILT 4.25% 07/12/2049 GBP 14 244 210 9845433 1.35
13385900 UNITED KINGDOM GILT 4.25% 07/12/2055 GBP 19869 721 13 157 001 1.81

2268000 UNITED KINGDOM GILT 4.5% 07/06/2028 GBP 2238 690 2221030 0.31
17541410  UNITED KINGDOM GILT 4.5% 07/09/2034 GBP 22252 499 17 687 004 243
13716230  UNITED KINGDOM GILT 4.5% 07/12/2042 GBP 18 659 239 13703 885 1.88
20714230 UNITED KINGDOM GILT 4.75% 07/12/2030 GBP 25778 980 21184 442 2.90
12977650  UNITED KINGDOM GILT 4.75% 07/12/2038 GBP 17 546 199 13342 322 1.83
18062640 UNITED KINGDOM GILT 5% 07/03/2025 GBP 20 303 837 17 981 900 247

9798400 UNITED KINGDOM GILT 6% 07/12/2028 GBP 12 621 868 10385716 143
18312260 UNITED STATES TREASURY NOTE/BOND 1.625% 22/10/2028 GBP 18151 131 15725 287 2.16

Total Supranationals, Governments and Local Public Authorities, Debt Instruments 889 892 826 722 872177 99.30

Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 889 892 826 722 872177 99.30
Total Investments 889 892 826 722 872177 99.30
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Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Governments 99.30 United Kingdom 99.30

99.30 99.30
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MULTI UNITS LUXEMBOURG - Lyxor Core UK Government Inflation-Linked Bond (DR)

UCITS ETF
Schedule of Investments
Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency GBP GBP net assets
Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market
Supranationals, Governments and Local Public Authorities, Debt Instruments
1721050 UK TREABONDS GROIP INC FRN 10/08/2041 GBP 2409420 2004 117 2.58
1864350 UNITED KINGDOM GILT INFLATION LINKED FRN 22/03/2046 GBP 2899 283 2214 996 2.85
1514000 UNITED KINGDOM GILT INFLATION LINKED FRN 22/03/2058 GBP 2711056 1737765 2.23
1736350 UNITED KINGDOM GILT INFLATION LINKED FRN 22/11/2042 GBP 3526 791 2899873 3.73
2479780 UNITED KINGDOM INFLATION-LINKED GILT FRN 10/08/2028 GBP 3191685 3185255 4.09
1590800 UNITED KINGDOM INFLATION-LINKED GILT FRN 10/08/2031 GBP 2003 495 1965 004 2.53
1628930 UNITED KINGDOM INFLATION-LINKED GILT FRN 10/08/2048 GBP 2436819 1789682 2.30
942870  UNITED KINGDOM INFLATION-LINKED GILT FRN 17/07/2024 GBP 3464 821 3529 587 454
2106670 UNITED KINGDOM INFLATION-LINKED GILT FRN 22/03/2024 GBP 2976 978 3178753 4.08
1859520 UNITED KINGDOM INFLATION-LINKED GILT FRN 22/03/2026 GBP 2512 059 2591418 3.33
2136390 UNITED KINGDOM INFLATION-LINKED GILT FRN 22/03/2029 GBP 3230478 3221188 414
2013880 UNITED KINGDOM INFLATION-LINKED GILT FRN 22/03/2034 GBP 3472842 3269 565 4.20
1150700  UNITED KINGDOM INFLATION-LINKED GILT FRN 22/03/2039 GBP 1431894 1290 857 1.66
1947810 UNITED KINGDOM INFLATION-LINKED GILT FRN 22/03/2040 GBP 3761658 3230983 4.15
2173870  UNITED KINGDOM INFLATION-LINKED GILT FRN 22/03/2044 GBP 3541412 2811015 3.61
1689330 UNITED KINGDOM INFLATION-LINKED GILT FRN 22/03/2050 GBP 3600616 2622 965 3.37
1123370 UNITED KINGDOM INFLATION-LINKED GILT FRN 22/03/2051 GBP 1406 607 1134 650 1.46
1709620 UNITED KINGDOM INFLATION-LINKED GILT FRN 22/03/2052 GBP 3108 055 2179 052 2.80
1725060 UNITED KINGDOM INFLATION-LINKED GILT FRN 22/03/2062 GBP 3805 005 2370503 3.05
1742090 UNITED KINGDOM INFLATION-LINKED GILT FRN 22/03/2068 GBP 3764 057 2070976 2.66
609000 UNITED KINGDOM INFLATION-LINKED GILT FRN 22/03/2073 GBP 1068 790 625 296 0.80
669200 UNITED KINGDOM INFLATION-LINKED GILT FRN 22/07/2030 GBP 2358440 2234138 2.87
1959160 UNITED KINGDOM INFLATION-LINKED GILT FRN 22/11/2027 GBP 3822814 3804 461 4.90
2025800 UNITED KINGDOM INFLATION-LINKED GILT FRN 22/11/2032 GBP 3884 204 3713210 477
1921800 UNITED KINGDOM INFLATION-LINKED GILT FRN 22/11/2036 GBP 2818243 2545677 3.27
1805820 UNITED KINGDOM INFLATION-LINKED GILT FRN 22/11/2037 GBP 3926 620 3482355 4.48
1615290 UNITED KINGDOM INFLATION-LINKED GILT FRN 22/11/2047 GBP 3623093 2742738 3.52
1406060 UNITED KINGDOM INFLATION-LINKED GILT FRN 22/11/2055 GBP 4297 967 3002927 3.86
987720 UNITED KINGDOM INFLATION-LINKED GILT FRN 22/11/2056 GBP 1687 544 1097 842 1.41
1123500 UNITED KINGDOM INFLATION-LINKED GILT FRN 22/11/2065 GBP 2218 251 1279904 1.64
1255490 UNITED KINGDOM INFLATION-LINKED GILT FRN 26/01/2035 GBP 3277715 3015185 3.87
622000 UNITED KINGDOM INFLATION-LINKED GILT 0.625% 22/03/2045 GBP 610 687 574 790 0.74
Total Supranationals, Governments and Local Public Authorities, Debt Instruments 92 849 399 77416 727 99.49
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 92 849 399 77416 727 99.49
Total Investments 92 849 399 77416 727 99.49
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MULTI UNITS LUXEMBOURG - Lyxor Core UK Government Inflation-Linked Bond (DR)
UCITS ETF

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Governments 99.49 United Kingdom 99.49

99.49 99.49
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MULTI UNITS LUXEMBOURG - Amundi US Treasury Bond 7-10Y

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

Supranationals, Governments and Local Public Authorities, Debt Instruments
108231700 UNITED STATES TREASURY NOTE/BOND 0.625% 15/08/2030 usb 88 102 543 86 230 230 7.82
112358 500  UNITED STATES TREASURY NOTE/BOND 0.875% 15/11/2030 usb 93001011 90 940 161 8.24
108 647 300  UNITED STATES TREASURY NOTE/BOND 1.125% 15/02/2031 usD 91313 514 89 362 404 8.10
117952 000  UNITED STATES TREASURY NOTE/BOND 1.25% 15/08/2031 usD 98817 790 96 812 796 8.78
114639200 UNITED STATES TREASURY NOTE/BOND 1.375% 15/11/2031 usD 96 496 377 94 523 609 8.57
107 707 700  UNITED STATES TREASURY NOTE/BOND 1.625% 15/05/2031 usD 93 532 656 91 551 545 8.30
108442000 UNITED STATES TREASURY NOTE/BOND 1.875% 15/02/2032 usD 94 707 435 92 904 300 8.42
102192600 UNITED STATES TREASURY NOTE/BOND 2.75% 15/08/2032 usb 95060 350 93 697 840 8.49
105342700 UNITED STATES TREASURY NOTE/BOND 2.875% 15/05/2032 usb 99 498 098 97 688 900 8.86
36155000 UNITED STATES TREASURY NOTE/BOND 3.375% 15/05/2033 usD 35418732 34 872629 3.16
102269000 UNITED STATES TREASURY NOTE/BOND 3.5% 15/02/2033 usD 101 262 584 99 632 382 9.03
102233600 UNITED STATES TREASURY NOTE/BOND 4.125% 15/11/2032 usD 106 150 017 104 485 940 9.48
8382200 UNITED STATES TREASURY NOTE/BOND 5.375% 15/02/2031 usD 9394011 9149 695 0.83
Total Supranationals, Governments and Local Public Authorities, Debt Instruments 1102755118 1081852 431 98.08
Total Transferable securities and money market instruments admitted to an official exchange listing or

dealt in on another regulated market 1102 755 118 1081 852 431 98.08
Total Investments 1102 755 118 1081 852 431 98.08
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MULTI UNITS LUXEMBOURG - Amundi US Treasury Bond 7-10Y

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Governments 98.08 United States of America 98.08

98.08 98.08
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MULTI UNITS LUXEMBOURG
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MULTI UNITS LUXEMBOURG - Lyxor UK Government Bond 0-5Y (DR) UCITS ETF

Schedule of Investments

Nominal

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

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

Supranationals, Governments and Local Public Authorities, Debt Instruments
25494660 UKTSY UK GROIP INC 1% 22/04/2024 GBP 25138 469 24 633 195 6.05
25264 360 UNITED KINGDOM GILT 0.125% 30/01/2026 GBP 23 661 659 22278618 547
25432670 UNITED KINGDOM GILT 0.125% 31/01/2024 GBP 24 802 330 24 698 174 6.06
22200000 UNITED KINGDOM GILT 0.125% 31/01/2028 GBP 18 984 397 17 992 878 442
26 134570  UNITED KINGDOM GILT 0.25% 31/01/2025 GBP 24 664 152 24124 822 5.92
23528680 UNITED KINGDOM GILT 0.375% 22/10/2026 GBP 21677711 20 157 491 4.95
31922580 UNITED KINGDOM GILT 0.625% 07/06/2025 GBP 30 754 921 29239 168 717
24580200 UNITED KINGDOM GILT 0.75% 22/07/2023 GBP 24 424 876 24 525 386 6.02
29321000 UNITED KINGDOM GILT 1.25% 22/07/2027 GBP 27 391615 25466 461 6.25
31226580 UNITED KINGDOM GILT 1.5% 22/07/2026 GBP 30 533 049 28 127 654 6.89
28568 080 UNITED KINGDOM GILT 2% 07/09/2025 GBP 28682 112 26 611 167 6.53
25697 520  UNITED KINGDOM GILT 2.25% 07/09/2023 GBP 26 009 691 25 560 295 6.27
25615370  UNITED KINGDOM GILT 2.75% 07/09/2024 GBP 26 174 596 24 842 298 6.10
12174000 UNITED KINGDOM GILT 3.5% 22/10/2025 GBP 11970 372 11621787 2.85
23089000 UNITED KINGDOM GILT 4.125% 29/01/2027 GBP 23320 850 22274 882 5.47
23610000 UNITED KINGDOM GILT 4.25% 07/12/2027 GBP 24496 195 23045721 5.66
3354000 UNITED KINGDOM GILT 4.5% 07/06/2028 GBP 3310905 3284 539 0.81
26711450 UNITED KINGDOM GILT 5% 07/03/2025 GBP 29036 737 26 592 050 6.53
Total Supranationals, Governments and Local Public Authorities, Debt Instruments 425034 637 405 076 586 99.42
Total Transferable securities and money market instruments admitted to an official exchange listing or

dealt in on another regulated market 425 034 637 405 076 586 99.42
Total Investments 425 034 637 405 076 586 99.42
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MULTI UNITS LUXEMBOURG - Lyxor UK Government Bond 0-5Y (DR) UCITS ETF

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Governments 99.42 United Kingdom 99.42

99.42 99.42
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MULTI UNITS LUXEMBOURG - Lyxor Core US TIPS (DR) 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
Supranationals, Governments and Local Public Authorities, Debt Instruments
28172900 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/2025 usD 44 865 075 44 893 166 2.65
(ISIN US912810FR42)
41244700 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/2025 usb 48 944 930 50 654 203 2.99
(ISIN US912828H458)
20122300 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/2026 usD 30 566 328 30361 114 1.79
(ISIN US912810FS25)
42679700 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/2026 usb 51260 432 51985 784 3.06
(ISIN US912828N712)
16583600 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/2027 usb 25620790 25089 126 1.48
(ISIN'US912810PS15)
38714200 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/2027 usb 45271162 45 637 962 2.70
(ISIN US912828V491)
15729600 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/2028 usb 22 979 268 22 528 383 1.33
(ISIN US912810PV44)
39057400 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/2028 usb 45038 843 44 955 499 2.66
(ISIN US9128283R96)
14237900 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/2029 usb 21496 288 20739 162 1.22
(ISIN US912810PZ57)
36 376 300  UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/2029 usb 42128 043 41402 226 245
(ISIN US9128285W63)
41310800 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/2030 usb 44796 330 43727 298 2.58
43599400 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/2031 usb 47196 313 45190 263 2.67
51415200 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/2032 usD 52492916 49 580 739 293
50122000 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/01/2033 usb 49 624 783 48 972 418 2.89
15263800 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/02/2040 usb 24995 656 23 029 094 1.36
24131700 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/02/2041 usb 39199 638 35916 472 212
23269600 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/02/2042 usb 29202 229 26 586 106 1.57
23140700 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/02/2043 usb 27 746 943 25086 283 1.48
23158800 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/02/2044 usb 31680 166 28 429 228 1.68
23140700 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/02/2045 usb 27715 367 24 682 279 1.46
20503500 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/02/2046 usb 25770802 22818223 1.35
18815500 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/02/2047 usb 22 665 857 19 871 551 1.17
18821500 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/02/2048 usb 22 864 653 19 949 582 1.18
15479800 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/02/2049 usb 18 681 856 16 075 442 0.95
15704 100 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/02/2050 usb 15 879 894 12980 644 0.77
18115500 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/02/2051 usD 17 591 253 14 106 626 0.83
19702700 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/02/2052 usb 17 008 536 14 264 726 0.84
11113000 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/02/2053 usb 10986 978 10817 783 0.64
35769400 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/04/2025 usb 39080012 39982 380 2.36
40109700 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/04/2026 usb 43 965 145 43 524 435 2.57
39617000 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/04/2027 usb 40004 133 39412 980 233
16885900 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/04/2028 usD 35506 933 34019 149 2.01
19616200 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/04/2029 usD 42175030 40 025 388 2.36
5042700 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/04/2032 usb 10408 818 9815175 0.58
29056 100  UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/07/2024 usb 34 984 573 36 027 971 213
41250000 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/07/2025 usb 49303 710 50 521 551 2.98
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MULTI UNITS LUXEMBOURG - Lyxor Core US TIPS (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)

Supranationals, Governments and Local Public Authorities, Debt Instruments (continued)
37066500 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/07/2026 usD 43341616 44082 943 2.60
37143000 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/07/2027 usD 43064 186 43198 577 2.55
36 896 800  UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/07/2028 usD 42 642 286 42291727 250
40045300 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/07/2029 usD 44 098 906 43404178 2.56
43161300 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/07/2030 usD 47 623 606 45 819 836 2.71
47126900 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/07/2031 usD 50 813 451 47 350 335 2.80
48929000 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/07/2032 usD 47 657 359 46 999 386 278
35404300 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/10/2024 usD 38914 661 40 393 990 2.39
34492100 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/10/2025 usD 37 998 554 38257 239 2.26
38544500 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/10/2026 usD 41298 196 40 029 402 2.36
40245000 UNITED STATES TREASURY INFLATION INDEXED BONDS FRN 15/10/2027 usD 40 563 984 40 628 802 240
21129000 UNITED STATES TREASURY INFLATION INDEXED BONDS 1.25% 15/04/2028 usD 21132491 20 451 566 1.21
Total Supranationals, Governments and Local Public Authorities, Debt Instruments 1698 848 979 1 646 568 392 97.24
Total Transferable securities and money market instruments admitted to an official exchange listing or

dealt in on another regulated market 1 698 848 979 1 646 568 392 97.24
Total Investments 1698 848 979 1646 568 392 97.24
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MULTI UNITS LUXEMBOURG - Lyxor Core US TIPS (DR) UCITS ETF

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Governments 97.24 United States of America 97.24

97.24 97.24
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MULTI UNITS LUXEMBOURG
JUNE 30, 2023

MULTI UNITS LUXEMBOURG - Lyxor Green Bond (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
Bonds

600000 AAREAL BANKAG 0.75% 18/04/2028 EUR 502 656 459122 0.08
200000 AAREAL BANKAG 4.5% 25/07/2025 EUR 203 759 194 170 0.03
1000000 ABANCA CORP BANCARIA SA FRN 08/09/2027 EUR 956 095 852 995 0.14
200000 ABANCA CORP BANCARIA SA FRN 14/09/2028 EUR 194 363 196 635 0.03
800000 ABN AMR BANK GROIP INC 0.875% 22/04/2025 EUR 829 844 756 672 0.12
900000 ABN AMRO BANK NV - REGS - FRN 13/12/2029 usD 734 996 691159 0.11
871000 ABNAMRO BANK NV 0.5% 15/04/2026 EUR 894 461 793 565 0.13
1000000 ABNAMRO BANK NV 0.5% 23/09/2029 EUR 842 316 798 422 0.13
700000 ABNAMRO BANK NV 2.375% 01/06/2027 EUR 673 883 653 646 0.11
500000 ABN AMRO BANK NV 3% 01/06/2032 EUR 479722 464 463 0.08
100000 ABNAMRO BANK NV 4% 16/01/2028 EUR 98 346 98 150 0.02
1400000 ABNAMRO BANK NV 4.25% 21/02/2030 EUR 1415215 1388 391 0.23
943000 ACEA SPA0.25% 28/07/2030 EUR 920 672 730 339 0.12
500000 ACEF HOLDING SCA 0.75% 14/06/2028 EUR 469 370 409 524 0.07
300000 ACEF HOLDING SCA 1.25% 26/04/2030 EUR 280 146 229903 0.04
400000 ACS SERVICIOS COMUNICACIONES Y ENERGIA SL 1.875% 20/04/2026 EUR 413 514 373 886 0.06
700000 ADIF ALTA VELOCIDAD 0.55% 30/04/2030 EUR 669 405 569 710 0.09
900 000  ADIF ALTA VELOCIDAD 0.55% 31/10/2031 EUR 821254 697 368 0.11
600 000 ADIF ALTA VELOCIDAD 0.95% 30/04/2027 EUR 619176 544 108 0.09
500000 ADIF ALTA VELOCIDAD 1.25% 04/05/2026 EUR 514 982 467 924 0.08
308000 AEROPORTI DI ROMA SPA 1.625% 02/02/2029 EUR 312671 268 145 0.04
401000 AES CORP 1.375% 15/01/2026 usD 344 844 328 425 0.05
1130000 AES CORP 2.45% 15/01/2031 usD 970 229 837 488 0.14
700000 AES CORP 5.45% 01/06/2028 usD 648 562 630172 0.10
950 000 AGRICULTURAL BANK OF CHINA LTD/NEW YORK 1.25% 19/01/2026 usD 819015 787912 0.13
500000 AIB GROUP PLC FRN 04/07/2026 EUR 492 226 488 298 0.08
266 000 AIB GROUP PLC FRN 16/02/2029 EUR 275897 274 277 0.05
550000 AIB GROUP PLC FRN 17/11/2027 EUR 524 843 479 351 0.08
400000 ALD SA 4% 05/07/2027 EUR 400 947 396 070 0.07
600000 ALEXANDRIA REAL ESTATE EQUITIES INC 2% 18/05/2032 usD 481990 415595 0.07
731000 ALEXANDRIA REAL ESTATE EQUITIES INC 2.95% 15/03/2034 usD 588 698 528 544 0.09
272000 ALEXANDRIA REAL ESTATE EQUITIES INC 3.8% 15/04/2026 usD 253 841 238 469 0.04
454 000 ALEXANDRIA REAL ESTATE EQUITIES INC 4.75% 15/04/2035 usD 401500 386 398 0.06
800000 ALLIANDER NV 0.875% 22/04/2026 EUR 836 188 740 425 0.12
502000 AMGEN INC 3% 22/02/2029 usD 442121 415490 0.07
400000 AMIPEACE LTD 1.75% 09/11/2026 usD 349 522 326 902 0.05
700000 AMPRION GMBH 3.45% 22/09/2027 EUR 693917 686 316 0.11
900000 AMPRION GMBH 3.971% 22/09/2032 EUR 897 233 905 524 0.15
428 000 APPLE INC 0% 15/11/2025 EUR 411431 393735 0.06
848000 APPLE INC 0.5% 15/11/2031 EUR 712330 684 707 0.11
1152000 APPLE INC 3% 20/06/2027 usD 1068 582 1000 249 0.16
800000 ARGENTA SPAARBANK NV FRN 08/02/2029 EUR 680 696 663 938 0.11
928 000  ARION BANKI HF 0.375% 14/07/2025 EUR 851802 814 896 0.13
448 000 ARIZONA PUBLIC SERVICE CO 2.65% 15/09/2050 usD 297 249 251186 0.04
The accompanying notes form an integral part of these financial statements. 155



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

MULTI UNITS LUXEMBOURG - Lyxor Green Bond (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)
Bonds (continued)
500000 ARKEMA SA 0.125% 14/10/2026 EUR 502 534 445 661 0.07
500000 ASML HOLDING NV 2.25% 17/05/2032 EUR 471503 460 589 0.08
651000 ASSICURAZIONI GENERALI SPA 2.124% 01/10/2030 EUR 626 660 537 851 0.09
530000 ASSICURAZIONI GENERALI SPA 2.429% 14/07/2031 EUR 556 434 440 755 0.07
600 000 AVALONBAY COMMUNITIES INC 1.9% 01/12/2028 usD 489 906 467 014 0.08
450 000 AVALONBAY COMMUNITIES INC 2.05% 15/01/2032 usD 373731 330123 0.05
468 000 AVANGRID INC 3.15% 01/12/2024 usD 433478 411615 0.07
273000 AVANGRID INC 3.2% 15/04/2025 usD 248 364 238 033 0.04
881000 AVANGRID INC 3.8% 01/06/2029 usD 814 353 736 640 0.12
900000  AXA SAFRN 07/10/2041 EUR 811 166 685 094 0.11
450 000 A2A SPA 1% 16/07/2029 EUR 479 883 372706 0.06
1800000 BANCO BILBAO VIZCAYAARGENTARIA SA 1% 21/06/2026 EUR 1842 943 1646 559 0.27
800000 BANCO BILBAO VIZCAYAARGENTARIA SA 1.375% 14/05/2025 EUR 801978 758 491 0.12
100 000 BANCO BPM SPA 0.75% 15/03/2027 EUR 90 018 89 200 0.01
100000 BANCO DE SABADELL SA FRN 11/03/2027 EUR 97 814 90 651 0.01
800000 BANCO SANTANDER SA FRN 24/06/2029 EUR 773980 664 467 0.11
800000 BANCO SANTANDER SA 0.3% 04/10/2026 EUR 797 001 711 567 0.12
600 000 BANCO SANTANDER SA 1.125% 23/06/2027 EUR 583 662 533083 0.09
1000000 BANK OF CHINA LTD/FRANKFURT 3.125% 16/06/2025 usD 953 302 878 162 0.14
1000000 BANK OF CHINA LTD/JOHANNESBURG 1.875% 16/02/2025 usD 923 028 865518 0.14
310000 BANK OF CHINALTD/LUXEMBOURG 1.4% 28/04/2026 usD 272907 255 651 0.04
388000 BANK OF CHINALTD/LUXEMBOURG 1.5% 28/04/2025 EUR 369913 370 831 0.06
200000 BANK OF CHINALTD/PARIS 4.75% 23/11/2025 usD 184 715 180 401 0.03
273000 BANK OF CHINALTD/SYDNEY 0.75% 29/09/2024 usD 240274 236 031 0.04
100000 BANK OF IRELAND GROUP PLC FRN 16/07/2028 EUR 100 029 99 947 0.02
400000 BANK OF THE PHILIPPINE ISLANDS 2.5% 10/09/2024 usD 360 951 352731 0.06
700000 BANKINTER SA 0.625% 06/10/2027 EUR 691273 598 088 0.10
500000 BANQUE FEDERATIVE DU CREDIT MUTUEL SA 0.1% 08/10/2027 EUR 487 055 425189 0.07
600000 BANQUE FEDERATIVE DU CREDIT MUTUEL SA 0.25% 29/06/2028 EUR 528 035 501926 0.08
400000 BAYERISCHE LANDESBANK FRN 22/11/2032 EUR 389 113 311 591 0.05
600000 BAYERISCHE LANDESBANK FRN 23/09/2031 EUR 538 500 491993 0.08
1000000 BAYERISCHE LANDESBANK 0.125% 10/02/2028 EUR 961730 836 396 0.14
411000 BAYERISCHE LANDESBANK 2.5% 28/06/2032 EUR 433 227 392 386 0.06
400000 BELFIUS BANK SA 0.375% 08/06/2027 EUR 357 434 347 866 0.06
400000 BERLIN HYP AG 0.01% 02/09/2030 EUR 338 155 320 204 0.05
437000 BERLIN HYP AG 0.01% 07/07/2028 EUR 429 425 371891 0.06
447000 BERLIN HYP AG 0.01% 19/07/2027 EUR 391793 390 609 0.06
598 000 BERLIN HYP AG 0.01% 24/01/2028 EUR 573663 515 358 0.08
1000000 BERLINHYPAG 0.5% 05/11/2029 EUR 1036 131 800 760 0.13
197 000 BERLIN HYP AG 0.625% 22/10/2025 EUR 190 879 183728 0.03
400000 BLACKSTONE PROPERTY PARTNERS EUROPE HOLDINGS SARL 1.625% EUR 310697 281728 0.05
20/04/2030

900000 BNP PARIBAS SA - REGS - FRN 30/06/2027 usD 754 498 727 486 0.12
1100000 BNP PARIBAS SA FRN 04/06/2026 EUR 1099178 1023 934 0.17
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100000 BNP PARIBAS SA FRN 14/10/2027 EUR 100 376 87 906 0.01
500000 BNP PARIBAS SA FRN 30/05/2028 EUR 450810 429 503 0.07
800000 BNP PARIBAS SA 1.125% 28/08/2024 EUR 809 433 773784 0.13
600000 BOSTON PROPERTIES LP 2.45% 01/10/2033 usD 459 204 396 544 0.07
600000 BOSTON PROPERTIES LP 2.55% 01/04/2032 usD 413 961 414 889 0.07
844000 BOSTON PROPERTIES LP 3.4% 21/06/2029 usD 806 003 647 658 0.11
594000 BOSTON PROPERTIES LP 4.5% 01/12/2028 usD 591220 500 356 0.08
600000 BOSTON PROPERTIES LP 6.5% 15/01/2034 usD 546 877 553 550 0.09
600000 BPCE SAFRN 14/01/2028 EUR 573092 517 479 0.08
600 000 BPCE SA 0.125% 04/12/2024 EUR 578 467 568 118 0.09
1200000 BPCE SFH SA0.01% 27/05/2030 EUR 1207 188 956 354 0.16
1300000 BPCE SFH SA0.125% 03/12/2030 EUR 1226 958 1029 841 0.17
700000 BPCE SFH SA 1.75% 27/05/2032 EUR 630 655 616 477 0.10
1600000 BPIFRANCE 0% 25/05/2028 EUR 1593197 1368 971 0.22
800000 BPIFRANCE 2.125% 29/11/2027 EUR 833538 761545 0.13
767000 BROOKFIELD FINANCE | UK PLC 2.34% 30/01/2032 usD 581 287 548 214 0.09
516000 BROOKFIELD FINANCE INC 2.724% 15/04/2031 usD 427772 387 573 0.06
300000 BROOKFIELD FINANCE INC 3.625% 15/02/2052 usD 208 035 186 875 0.03
800000 CAIXA GERAL DE DEPOSITOS SAFRN 15/06/2026 EUR 789 292 768 426 0.13
1000000 CAIXABANK SAFRN 09/02/2029 EUR 974 342 830 856 0.14
900000 CAIXABANK SAFRN 14/11/2030 EUR 935 447 926 505 0.15
400000 CAIXABANK SA FRN 18/11/2026 EUR 384 800 360 778 0.06
1000000 CAIXABANK SA 3.75% 07/09/2029 EUR 1005 230 988 801 0.16
200000 CAJARURAL DE NAVARRA SCC 0.75% 16/02/2029 EUR 191 640 171 594 0.03
246000 CANADIAN IMPERIAL BANK OF COMMERCE 0.95% 23/10/2025 usD 209 729 204 701 0.03
414000 CBRE GLOBAL INVESTORS OPEN-ENDED FUND SCA SICAV-SIF PAN EUR 324 448 303 152 0.05
EUROPEAN CORE FUND 0.9% 12/10/2029
463000 CBRE GLOBAL INVESTORS OPEN-ENDED FUNDS SCA SICAV-SIF-PAN EUR 438 392 366 230 0.06
EUROPEAN CORE FUND 0.5% 27/01/2028

880000 CDP FINANCIAL INC 1% 26/05/2026 (ISIN USC23264AL58) usD 748 999 723 607 0.12
200000 CEETRUS SA2.75% 26/11/2026 EUR 195725 179 353 0.03
600000 CESKA SPORITELNAAS FRN 13/09/2028 EUR 498 660 485779 0.08
616000 CGNPC INTERNATIONAL LTD 1.625% 11/12/2024 EUR 639 362 588 537 0.10
626 000 CGNPC INTERNATIONAL LTD 2% 11/09/2025 EUR 670 957 591819 0.10
300000 CGNPC INTERNATIONAL LTD 2.75% 02/07/2024 usD 262 625 267 057 0.04
588 000 CHINA CONSTRUCTION BANK CORP/HONG KONG 1.25% 04/08/2025 usD 500 881 493128 0.08
1200000 CHINACONSTRUCTION BANK CORP/LONDON 3.125% 17/05/2025 usD 1142276 1056 427 0.17
200000 CHINA DEVELOPMENT BANK/HONG KONG 0.625% 09/09/2024 usD 178 296 173 476 0.03
479000 CHINA MERCHANTS BANK CO LTD/HONG KONG 1.2% 10/09/2025 usD 408 114 399 466 0.07
503000 CKHUTCHISON EUROPE FINANCE 21 LTD 1% 02/11/2033 EUR 367 818 369 983 0.06
200000 CNPASSURANCES FRN 27/07/2050 EUR 178 894 159 776 0.03
600000 COCA-COLA FEMSA SAB DE CV 1.85% 01/09/2032 usD 457 794 430903 0.07
365000 COLBUN SA-REGS - 3.15% 19/01/2032 usD 314 349 282 987 0.05
439000 CONSORCIO TRANSMANTARO SA - REGS - 4.7% 16/04/2034 usD 423 558 372840 0.06
500000 COOPERATIEVE RABOBANK UA - REGS - 1.004% 24/09/2026 usb 427 922 409 541 0.07
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875000 COOPERATIEVE RABOBANK UA FRN 24/02/2027 usD 737 558 709 209 0.12
1400000 COOPERATIEVE RABOBANK UA 0.25% 30/10/2026 EUR 1398 796 1253872 0.21
200000 COVESTROAG 4.75% 15/11/2028 EUR 203 532 204 144 0.03
700000 COVIVIO SA/FRANCE 1.875% 20/05/2026 EUR 745 561 656 233 0.11
1305000 CPIPROPERTY GROUP SA2.75% 12/05/2026 EUR 1337 465 1062 258 0.17
900000 CPPIB CAPITAL INC 0.25% 06/04/2027 EUR 857 602 797179 0.13
1163000 CPPIB CAPITAL INC 0.875% 06/02/2029 EUR 1216 586 1014170 0.17
1400000 CREDITAGRICOLE HOME LOAN SFH SA 0.05% 06/12/2029 EUR 1384 074 1135975 0.19
900000 CREDIT AGRICOLE ITALIA SPA 0.125% 15/03/2033 EUR 841300 639 158 0.10
900000 CREDIT AGRICOLE SA 0.375% 21/10/2025 EUR 900 123 829 400 0.14
617000 CREDIT SUISSE AG/LONDON 0.45% 19/05/2025 EUR 573492 568 065 0.09
205000 CTP BV 2.125% 01/10/2025 EUR 217 524 184 823 0.03
750000 CTP NV 0.5% 21/06/2025 EUR 656 076 668 691 0.11
500000 CTP NV 0.625% 27/09/2026 EUR 425 343 404 286 0.07
409000 CTP NV 0.75% 18/02/2027 EUR 354719 329 105 0.05
265000 CTP NV 0.875% 20/01/2026 EUR 225830 226 285 0.04
470000 CTP NV 1.25% 21/06/2029 EUR 435924 341453 0.06
440000 CTP NV 1.5% 27/09/2031 EUR 397 322 307 085 0.05
500000 CZECH GAS NETWORKS INVESTMENTS SARL 0.45% 08/09/2029 EUR 379 888 385493 0.06
970000 DAIMLERAG 0.75% 11/03/2033 EUR 957 894 757718 0.12
800000 DANSKE BANKA/S FRN 09/06/2029 EUR 754 048 661442 0.11
800000 DANSKE BANKA/S FRN 10/01/2031 EUR 800 780 793 594 0.13
500000 DE VOLKSBANK NV FRN 04/05/2027 EUR 472630 466 226 0.08
400000 DE VOLKSBANK NV FRN 22/10/2030 EUR 380 451 363 258 0.06
400000 DE VOLKSBANK NV 0.01% 16/09/2024 EUR 402 337 380 577 0.06
600000 DE VOLKSBANK NV 0.25% 22/06/2026 EUR 529 487 528 574 0.09
500000 DE VOLKSBANK NV 0.375% 03/03/2028 EUR 454 938 411 484 0.07
299000 DEUTSCHE BANKAG FRN 10/06/2026 EUR 295 968 282543 0.05
700000 DEUTSCHE BANKAG FRN 23/02/2028 EUR 646 850 620 285 0.10
500000 DEUTSCHE BANKAG FRN 24/05/2028 EUR 456 432 461 821 0.08
1150000 DEUTSCHE BANKAG/NEW YORK NY 1.686% 19/03/2026 usD 987 521 949 632 0.16
200000 DEUTSCHE HYPOTHEKENBANK AG 0.25% 10/12/2024 EUR 197 771 189 864 0.03
451000 DEUTSCHE KREDITBANKAG 0.01% 07/11/2029 EUR 431868 369 860 0.06
628 000 DEUTSCHE KREDITBANK AG 0.01% 23/02/2026 EUR 601904 561 682 0.09
500000 DEUTSCHE KREDITBANK AG 0.75% 26/09/2024 EUR 505 650 479 306 0.08
224000 DIGITAL DUTCH FINCO BV 1% 15/01/2032 EUR 226 486 158 441 0.03
1131000 DIGITAL DUTCH FINCO BV 1.5% 15/03/2030 EUR 1098 790 889 211 0.15
1056 000 DIGITAL EURO FINCO LLC 2.5% 16/01/2026 EUR 1159 662 984 376 0.16
878000 DIGITAL INTREPID HOLDING BV 0.625% 15/07/2031 EUR 858 020 610 947 0.10
812000 DNB BANKASAFRN 14/03/2029 EUR 822613 811332 0.13
900000 DNB BANKASAFRN 18/01/2028 EUR 786 645 791325 0.13
1382000 DNB BANKASAFRN 21/09/2027 EUR 1351485 1339776 0.22
984 000 DNB BOLIGKREDITT AS 0.01% 21/01/2031 EUR 930 402 769 538 0.13
1673000 DNB BOLIGKREDITT AS 0.625% 19/06/2025 EUR 1672707 1572258 0.26
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662000 DOMINION ENERGY INC 2.25% 15/08/2031 usb 513 337 489 340 0.08
1013000 DUKE ENERGY CAROLINAS LLC 3.95% 15/11/2028 usb 1009 381 887 336 0.15
189000 DUKE ENERGY FLORIDALLC 2.5% 01/12/2029 usD 164 924 149 678 0.02
546 000 DUKE ENERGY PROGRESS LLC 3.45% 15/03/2029 usb 541 941 458 992 0.08
500000 DUKE REALTY LP 2.875% 15/11/2029 usDb 435031 382 522 0.06
1504000 DZHYPAG 0.75% 21/11/2029 EUR 1347 802 1292975 0.21
200000 DZHYPAG 3% 30/11/2032 EUR 197 751 197 586 0.03
400000 EDP - ENERGIAS DE PORTUGAL SA 1.625% 15/04/2027 EUR 389 927 368 935 0.06
1060000 EDP FINANCE BV - REGS - 1.71% 24/01/2028 usD 884 333 831611 0.14
510000 EDP FINANCE BV - REGS - 6.3% 11/10/2027 usD 497 824 480 106 0.08
911000 EDP FINANCE BV 0.375% 16/09/2026 EUR 915182 817 235 0.13
842000 EDP FINANCE BV 1.875% 13/10/2025 EUR 910 879 804 387 0.13
1100000 EDP FINANCE BV 1.875% 21/09/2029 EUR 1032781 981688 0.16
1111000 ELECTRICITE DE FRANCE SA - REGS - 3.625% 13/10/2025 usb 1072057 978 333 0.16
1600000 ELECTRICITE DE FRANCE SA 1% 13/10/2026 EUR 1643 838 1464 131 0.24
900000 ELECTRICITE DE FRANCE SA 4.75% 12/10/2034 EUR 889 964 911 862 0.15
400000 ELIATRANSMISSION BELGIUM SA 3.625% 18/01/2033 EUR 394 482 395874 0.07
400000 ENBW ENERGIE BADEN - WUERTTEMBERG FRN 05/08/2079 EUR 353 654 341489 0.06
600000 ENBW ENERGIE BADEN-WUERTTEMBERG AG FRN 29/06/2080 EUR 548 626 537 401 0.09
200000 ENBW ENERGIE BADEN-WUERTTEMBERG AG FRN 31/08/2081 EUR 177 958 159 877 0.03
1200000 ENBW ENERGIE BADEN-WUERTTEMBERG FRN 05/11/2079 EUR 1116 073 1126 220 0.18
657000 ENBW INTERNATIONAL FINANCE BV 1.875% 31/10/2033 EUR 658 280 540 271 0.09
200000 ENBW INTERNATIONAL FINANCE BV 4.049% 22/11/2029 EUR 203 059 202 274 0.03
1099000 ENEL FINANCE INTERNATIONAL NV 1.125% 16/09/2026 EUR 1088 454 1012 801 0.17
1762000 ENEL FINANCE INTERNATIONAL NV 1.5% 21/07/2025 EUR 1883079 1678 046 0.28
500000 ENEXIS HOLDING NV 0.375% 14/04/2033 EUR 427 836 373 543 0.06
150000 ENEXIS HOLDING NV 0.625% 17/06/2032 EUR 154 065 117 238 0.02
1300000 ENGIE SAFRN PERPETUAL (ISIN FR0013398229) EUR 1371612 1263171 0.21
300000 ENGIE SA0.375% 21/06/2027 EUR 302 390 263 937 0.04
800000 ENGIE SA0.5% 24/10/2030 EUR 798 238 634 872 0.10
400000 ENGIE SA 1.375% 21/06/2039 EUR 409 900 273 056 0.04
400000 ENGIE SA 1.375% 28/02/2029 EUR 439 866 354 337 0.06
700000 ENGIE SA 1.5% 27/03/2028 EUR 766 551 633 254 0.10
400000 ENGIE SA 1.75% 27/03/2028 EUR 392714 367 336 0.06
300000 ENGIE SA2.125% 30/03/2032 EUR 280 399 262 702 0.04
1100000 ENGIE SA2.375% 19/05/2026 EUR 1244125 1063 574 0.17
989000 E.ON INTERNATIONAL FINANCE BV 1.25% 19/10/2027 EUR 1060 059 900 049 0.15
1318000 E.ON SE 0% 28/08/2024 EUR 1287 362 1260 722 0.21
649000 E.ON SE 0.35% 28/02/2030 EUR 598 709 524 204 0.09
1815000 E.ON SE 0.375% 29/09/2027 EUR 1779065 1593810 0.26
501000 E.ON SE 0.6% 01/10/2032 EUR 484 791 383 336 0.06
200000 E.ON SE 0.875% 08/01/2025 EUR 197 090 191107 0.03
487000 E.ON SE 0.875% 18/10/2034 EUR 431640 363 738 0.06
407 000 E.ON SE 0.875% 20/08/2031 EUR 418 084 329 053 0.05
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500000 E.ON SE 1.625% 29/03/2031 EUR 464 385 434 204 0.07
800000 E.ON SE 3.875% 12/01/2035 EUR 796 198 795714 0.13
1279000 EQUINIXINC 0.25% 15/03/2027 EUR 1194 480 1115069 0.18
86000 EQUINIXINC 1% 15/03/2033 EUR 85752 64 023 0.01
635000 EQUINIX INC 1% 15/09/2025 usD 529 817 525753 0.09
640000 EQUINIX INC 1.55% 15/03/2028 usD 525 367 490 983 0.08
878000 EQUINIX INC 2.5% 15/05/2031 usD 751726 655 662 0.11
638000 EQUINIX INC 3.9% 15/04/2032 usD 557 368 525510 0.09
95000 ERP OPERATING LP 1.85% 01/08/2031 usD 70 854 68 413 0.01
467 000 ERP OPERATING LP 4.15% 01/12/2028 usD 433 304 407 095 0.07
165000 ESB FINANCE DAC 1% 19/07/2034 EUR 148 678 125 696 0.02
773000 ESB FINANCE DAC 1.125% 11/06/2030 EUR 782 809 658 911 0.11
900000 EUROGRID GMBH 1.113% 15/05/2032 EUR 950919 725902 0.12
400000 EUROGRID GMBH 3.279% 05/09/2031 EUR 387149 388 350 0.06
450000 EWE AG 0.25% 08/06/2028 EUR 441228 379494 0.06
800000 EXPORT-IMPORT BANK OF KOREA 0% 19/10/2024 EUR 778434 758 954 0.12
800000 EXPORT-IMPORT BANK OF KOREA 1.75% 19/10/2028 usD 686 553 627 057 0.10
1000000 EXPORT-IMPORT BANK OF KOREA 2.125% 18/01/2032 usD 824 309 751217 0.12
600000 EXPORT-IMPORT BANK OF KOREA 5.125% 11/01/2033 usD 580 006 564 201 0.09
443000 FEDERAL REALTY INVESTMENT TRUST 1.25% 15/02/2026 usD 376 901 362748 0.06
130000 FERROVIE DELLO STATO ITALIANE SPA 0.375% 25/03/2028 EUR 123 267 110 166 0.02
761000 FERROVIE DELLO STATO ITALIANE SPA 1.125% 09/07/2026 EUR 794 767 698 762 0.11
1100000 FERROVIE DELLO STATO ITALIANE SPA 3.75% 14/04/2027 EUR 1069 200 1082 095 0.18
601000 FIBRIA OVERSEAS FINANCE LTD 5.5% 17/01/2027 usD 568 327 551973 0.09
557000 FIFTH THIRD BANCORP FRN 01/11/2027 usD 486 432 436 277 0.07
300000 FIRST ABU DHABI BANK PJSC 1.625% 07/04/2027 EUR 275323 274025 0.05
400000 FLUVIUS SYSTEM OPERATOR CVBA 0.25% 02/12/2030 EUR 300 626 312246 0.05
1800000 GACIFIRST INVESTMENT CO 4.75% 14/02/2030 usD 1681668 1626 038 0.27
1900000 GACIFIRST INVESTMENT CO 4.875% 14/02/2035 usb 1733494 1671861 0.27
1200000 GACIFIRST INVESTMENT CO 5% 13/10/2027 usD 1130 149 1096 491 0.18
1600000 GACIFIRST INVESTMENT CO 5.125% 14/02/2053 usD 1363612 1321723 0.22
800000 GACIFIRST INVESTMENT CO 5.25% 13/10/2032 usD 772 866 748127 0.12
800000 GECINA SA 0.875% 25/01/2033 EUR 647 878 603 426 0.10
700000 GECINA SA 0.875% 30/06/2036 EUR 723 530 479 031 0.08
300000 GECINA SA 1.375% 26/01/2028 EUR 311398 271678 0.04
600 000 GECINA SA 1.375% 30/06/2027 EUR 625788 547 335 0.09
300000 GECINA SA 1.625% 14/03/2030 EUR 264 696 256 367 0.04
600 000 GECINA SA 1.625% 29/05/2034 EUR 634 894 476 846 0.08
1100000 GENERAL MOTORS CO 5.4% 15/10/2029 usD 1030788 983 933 0.16
807000 GENERAL MOTORS CO 5.6% 15/10/2032 usD 742742 716782 0.12
430000 GEORGIAPOWER CO 3.25% 01/04/2026 usD 395 099 373746 0.06
509000 GLOBAL SWITCH FINANCE BV 1.375% 07/10/2030 EUR 441263 423692 0.07
491000 HEALTHPEAK PROPERTIES INC 1.35% 01/02/2027 usD 403 755 390 323 0.06
358000 HEALTHPEAK PROPERTIES INC 2.125% 01/12/2028 usD 292 873 276 806 0.05
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624 000 HONDAMOTOR CO LTD 2.271% 10/03/2025 usD 588 477 544 190 0.09
837000 HONDAMOTOR CO LTD 2.534% 10/03/2027 usb 776 535 707 219 0.12
699000 HONDAMOTOR CO LTD 2.967% 10/03/2032 usD 603 856 567 855 0.09
500000 HONGKONG LAND FINANCE CAYMAN ISLANDS CO LTD 2.25% 15/07/2031 usD 407 642 375094 0.06
340000 HOSTHOTELS & RESORTS LP 2.9% 15/12/2031 usD 2711174 245 349 0.04
600000 HOST HOTELS & RESORTS LP 3.375% 15/12/2029 usD 504 084 470 093 0.08
735000 HSBC HOLDINGS PLC FRN 04/12/2024 EUR 754 709 726 911 0.12
600000 HYPO NOE LANDESBANK FUER NIEDEROESTERREICH UND WIEN AG EUR 602 171 575920 0.09
0.375% 25/06/2024
200000 HYPO NOE LANDESBANK FUER NIEDEROESTERREICH UND WIEN AG EUR 187 728 188 969 0.03
1.375% 14/04/2025
400000 HYPO NOE LANDESBANK FUER NIEDEROESTERREICH UND WIEN AG 4% EUR 393 119 392 237 0.06
01/02/2027
300000 HYPO TIROL BANK AG 3.125% 31/01/2028 EUR 292 005 293 706 0.05
500000 HYPO VORARLBERG BANKAG 4.125% 16/02/2026 EUR 496 579 492 714 0.08
345000 HYUNDAI CAPITAL SERVICES INC - REGS - 1.25% 08/02/2026 usD 284701 282092 0.05
400000 HYUNDAI CAPITAL SERVICES INC - REGS - 2.5% 24/01/2027 usD 343 047 331543 0.05
900000 IBERDROLA FINANZAS SA FRN PERPETUAL (ISIN XS2405855375) EUR 808 197 758 813 0.12
200000 IBERDROLA FINANZAS SA FRN PERPETUAL (ISIN XS2580221658) EUR 192716 194 127 0.03
700000 IBERDROLA FINANZAS SA 1.25% 13/09/2027 EUR 726 700 649 233 0.11
700000 IBERDROLA FINANZAS SA 1.25% 28/10/2026 EUR 746 771 651584 0.11
1000000 IBERDROLA FINANZAS SA 1.375% 11/03/2032 EUR 995990 861169 0.14
800000 IBERDROLA FINANZAS SA 3.375% 22/11/2032 EUR 773 664 792793 0.13
1600000 IBERDROLA INTERNATIONAL BV FRN PERPETUAL (ISIN XS1797138960) EUR 1602 540 1577 885 0.26
800000 IBERDROLA INTERNATIONAL BV FRN PERPETUAL (ISIN XS1890845875) EUR 815 365 778 341 0.13
600 000 IBERDROLA INTERNATIONAL BV FRN PERPETUAL (ISIN X§2295333988) EUR 584 090 465719 0.08
1400000 IBERDROLA INTERNATIONAL BV FRN PERPETUAL (ISIN XS2295335413) EUR 1298 181 1211204 0.20
500000 IBERDROLA INTERNATIONAL BV 0.375% 15/09/2025 EUR 500 607 466 831 0.08
300000 IBERDROLA INTERNATIONAL BV 1.125% 21/04/2026 EUR 317768 281213 0.05
700000 ICADE 0.625% 18/01/2031 EUR 497 056 515761 0.08
500 000 ICADE 1% 19/01/2030 EUR 413735 396 093 0.07
780000 ICBCIL FINANCE CO LTD 2.25% 02/11/2026 usD 693 581 643 571 0.11
765000 IDB TRUST SERVICES LTD 0.037% 04/12/2024 EUR 724 271 721717 0.12
200000 IGNITIS GRUPE UAB 1.875% 10/07/2028 EUR 179713 173 664 0.03
550 000 IGNITIS GRUPE UAB 2% 14/07/2027 EUR 571716 498 887 0.08
841000 INDIAN RAILWAY FINANCE CORP LTD 3.835% 13/12/2027 usD 775 468 720 060 0.12
1300000 INDUSTRIAL & COMMERCIAL BANK OF CHINA LTD/HONG KONG 1.625% usb 1152 987 1063 585 0.17
28/10/2026
500000 INDUSTRIAL & COMMERCIAL BANK OF CHINA LTD/HONG KONG 2.95% usD 464 054 437 157 0.07
01/06/2025
400000 INDUSTRIAL & COMMERCIAL BANK OF CHINA LTD/HONG KONG 4.5% usD 371516 360 335 0.06
19/01/2026
400000 INDUSTRIAL & COMMERCIAL BANK OF CHINA LTD/LUXEMBOURG 0.125% EUR 376 479 378 564 0.06
28/10/2024
1680000 INDUSTRIAL & COMMERCIAL BANK OF CHINA LTD/SINGAPORE 1% usD 1474 591 1452142 0.24
28/10/2024
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600000 INDUSTRIAL BANK CO LTD/HONG KONG 0.875% 10/06/2024 usD 547 412 526 258 0.09
600 000 INDUSTRIAL BANK CO LTD/HONG KONG 3.25% 18/05/2025 usD 587 070 528 824 0.09
600000 ING GROEP NV - REGS - FRN 01/07/2026 usD 519 804 500 917 0.08
500000 ING GROEP NV FRN 09/06/2032 EUR 474 283 422 745 0.07
1200000 ING GROEP NV FRN 23/05/2026 EUR 1143 384 1144722 0.19
900000 ING GROEP NV FRN 24/08/2033 EUR 849780 849319 0.14
1200000 ING GROEP NV 2.5% 15/11/2030 EUR 1423 887 1087 561 0.18
1193000 ING GROEP NV 4.625% 06/01/2026 usD 1163 305 1066 640 0.18
1200000 ING-DIBAAG 0.01% 07/10/2028 EUR 1111 651 1012529 0.17
700000 ING-DIBAAG 2.375% 13/09/2030 EUR 671319 664 579 0.11
800000 INTERCHILE SA - REGS - 4.5% 30/06/2056 usD 689 160 609 646 0.10
800000 INTERSTATE POWER & LIGHT CO 3.5% 30/09/2049 usD 582 144 535 265 0.09
150 000 INTERSTATE POWER AND LIGHT CO 3.6% 01/04/2029 usD 140 083 125617 0.02
764 000 INTERSTATE POWER AND LIGHT CO 4.1% 26/09/2028 usb 714 751 662 787 0.11
1200000 INTESA SANPAOLO SPA FRN 08/03/2028 EUR 1203 288 1198 942 0.20
530000 INTESA SANPAOLO SPA 0.75% 04/12/2024 EUR 516 586 504 451 0.08
1308 000 INTESA SANPAOLO SPA0.75% 16/03/2028 EUR 1248 261 1116 319 0.18
300000 INTESA SANPAOLO SPA 4.75% 06/09/2027 EUR 307 091 301284 0.05
600 000 INTESA SANPAOLO SPA 5.625% 08/03/2033 EUR 591 200 599 184 0.10
368000 INVERSIONES CMPC SA - REGS - 4.375% 04/04/2027 usD 341334 324 416 0.05
717000  JABIL INC 4.25% 15/05/2027 usD 650 143 625 807 0.10
400000  JAPAN BANK FOR INTERNATIONAL COOPERATION 1.625% 20/01/2027 usD 340 352 328 253 0.05
661000 JOHNSON CONTROLS INTERNATIONAL PLC / TYCO FIRE & SECURITY usD 551515 488 809 0.08
FINANCE SCA 1.75% 15/09/2030

1905000 JPMORGAN CHASE & CO FRN 09/08/2025 usD 1671840 1645 040 0.27
300000 JPMORGAN CHASE & CO FRN 16/09/2024 usb 274 437 271782 0.04
966 000 KAISER FOUNDATION HOSPITALS 2.81% 01/06/2041 usD 811438 650 131 0.11
542000 KAISER FOUNDATION HOSPITALS 3.15% 01/05/2027 usD 501697 467 593 0.08
1600000 KBC GROUP NV FRN 16/06/2027 EUR 1624 857 1429275 0.23
500000 KIACORP - REGS - 1.75% 16/10/2026 usD 415145 405 921 0.07
200000 KIA CORP - REGS - 2.375% 14/02/2025 usD 182 697 173 847 0.03
240000 KIA CORP 2.75% 14/02/2027 usD 206 615 201573 0.03
457000 KILROY REALTY LP 2.5% 15/11/2032 usD 329 256 290 549 0.05
446000 KILROY REALTY LP 2.65% 15/11/2033 usD 315 364 277438 0.05
300000 KILROY REALTY LP 4.75% 15/12/2028 usD 292 383 242 366 0.04
237000 KOJAMO OYJ 0.875% 28/05/2029 EUR 188 169 168 091 0.03
400000 KOJAMO OYJ 2% 31/03/2026 EUR 353 624 353335 0.06
1162000 KOMMUNALBANKEN AS - REGS - 2.125% 11/02/2025 usD 1046 137 1013 758 0.17
200000 KOMMUNALBANKEN AS 0.5% 21/10/2024 (ISIN XS2333390164) usD 174 742 172124 0.03
500000 KOMMUNINVEST | SVERIGE AB 0.375% 19/06/2024 (ISIN XS2311395169) usD 455 144 436 586 0.07
420000 KOMMUNINVEST | SVERIGE AB 0.875% 01/09/2029 EUR 397 459 368 002 0.06
300000 KOOKMIN BANK 0.048% 19/10/2026 EUR 262 851 264 231 0.04
112000 KOREA DEVELOPMENT BANK 0% 10/07/2024 EUR 112375 107 400 0.02
1000000 KOREADEVELOPMENT BANK 0.4% 19/06/2024 usD 931 052 872 258 0.14
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600000 KOREADEVELOPMENT BANK 0.75% 25/01/2025 usD 543138 512 063 0.08
822000 KREDITANSTALT FUER WIEDERAUFBAU - EMTN - 0.05% 30/05/2024 EUR 806 947 797 406 0.13
3176000 KREDITANSTALT FUER WIEDERAUFBAU 0% 15/06/2029 EUR 3190 304 2661479 0.44
4724000 KREDITANSTALT FUER WIEDERAUFBAU 0% 15/09/2028 EUR 4842 114 4039 803 0.65
3054000 KREDITANSTALT FUER WIEDERAUFBAU 0% 15/09/2031 EUR 2949 052 2407703 0.40
2823000 KREDITANSTALT FUER WIEDERAUFBAU 0.01% 05/05/2027 EUR 2841269 2501285 0.41
2110000 KREDITANSTALT FUER WIEDERAUFBAU 0.25% 30/06/2025 EUR 2144 974 1982 983 0.33
500000 KREDITANSTALT FUER WIEDERAUFBAU 0.5% 28/09/2026 EUR 529 761 458 604 0.08
1415000 KREDITANSTALT FUER WIEDERAUFBAU 0.75% 30/09/2030 usD 1177 705 1031766 0.17
2510000 KREDITANSTALT FUER WIEDERAUFBAU 1% 01/10/2026 usD 2186 254 2058 327 0.34
3423000 KREDITANSTALT FUER WIEDERAUFBAU 1.375% 07/06/2032 EUR 3063 132 3011342 0.49
1619000 KREDITANSTALT FUER WIEDERAUFBAU 1.75% 14/09/2029 usD 1471230 1296 163 0.21
3731000 KREDITANSTALT FUER WIEDERAUFBAU 2% 15/11/2029 EUR 3688 431 3518795 0.58
2500000 KREDITANSTALT FUER WIEDERAUFBAU 2.75% 14/02/2033 EUR 2470568 2462 415 0.40
324000 KUNTARAHOITUS OYJ 0% 14/10/2030 EUR 284 892 259 928 0.04
1000000 KUNTARAHOITUS OYJ 3% 25/09/2028 EUR 1000 980 991073 0.16
1000000 KUTXABANK SAFRN 14/10/2027 EUR 999 930 869 217 0.14
700000 LA BANQUE POSTALE SA 1.375% 24/04/2029 EUR 737 270 598 693 0.10
300000 LAPOSTE SA1.45% 30/11/2028 EUR 285 867 268 141 0.04
400000 LANDESBANK BADEN-WUERTTEMBERG 0.25% 21/07/2028 EUR 353376 329089 0.05
600000 LANDESBANK BADEN-WUERTTEMBERG 0.375% 24/05/2024 EUR 602 593 580 949 0.10
450000 LANDESBANK BADEN-WUERTTEMBERG 1.75% 28/02/2028 EUR 426 610 420734 0.07
300000 LANDESBANK HESSEN-THUERINGEN GIROZENTRALE 0.375% 04/06/2029 EUR 237 205 241148 0.04
900000 LANDESBANK HESSEN-THUERINGEN GIROZENTRALE 2.625% 24/08/2027 EUR 854 681 851654 0.14
600 000 LANDESBANK HESSEN-THUERINGEN GIROZENTRALE 4% 04/02/2030 EUR 591431 590 456 0.10
200000 LANDSBANKINN HF 0.375% 23/05/2025 EUR 186 186 178 740 0.03
1515000 LANDWIRTSCHAFTLICHE RENTENBANK 0% 22/09/2027 EUR 1489 537 1324 572 0.22
741000 LANDWIRTSCHAFTLICHE RENTENBANK 0% 30/06/2031 EUR 732431 584 564 0.10
1030000 LANDWIRTSCHAFTLICHE RENTENBANK 1.9% 12/07/2032 EUR 1054 418 940 664 0.15
1450000 LEASEPLAN CORP NV 0.25% 23/02/2026 EUR 1416430 1300 504 0.21
676 000 LEASEPLAN CORP NV 3.5% 09/04/2025 EUR 744 563 664 187 0.11
300000 LENOVO GROUP LTD - REGS - 6.536% 27/07/2032 usD 295775 277 502 0.05
400000 LG CHEMLTD - REGS -2.375% 07/07/2031 usD 332606 301744 0.05
447000 LG CHEMLTD - REGS - 3.25% 15/10/2024 usD 414 991 396 382 0.07
400000 LG CHEM LTD 1.375% 07/07/2026 usD 337786 323990 0.05
154000 LIBERTY UTILITIES FINANCE GP 1 2.05% 15/09/2030 usD 120 916 109 751 0.02
134000 LOGICOR FINANCING SARL 2% 17/01/2034 EUR 92310 89 154 0.01
443000 MAF SUKUK LTD 3.9325% 28/02/2030 usD 399 606 380998 0.06
620000 MAF SUKUK LTD 4.638% 14/05/2029 usD 584 350 556 552 0.09
170000 MASSACHUSETTS INSTITUTE OF TECHNOLOGY 3.959% 01/07/2038 usD 161 306 143 024 0.02
1100000 MBANK SA FRN 21/09/2027 EUR 891959 860 111 0.14
588000 MEDIOBANCA BANCA DI CREDITO FINANZIARIO SPA 1% 08/09/2027 EUR 544 042 520 438 0.09
658 000 MERCEDES-BENZ GROUP AG 0.75% 10/09/2030 EUR 643523 550 809 0.09
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700000 METROPOLITAN LIFE GLOBAL FUNDING | 0.95% 02/07/2025 (ISIN usD 616 324 583 782 0.10
US59217HCU95)
562 000 MIDAMERICAN ENERGY CO 2.7% 01/08/2052 usD 392 051 325675 0.05
652000 MIDAMERICAN ENERGY CO 3.15% 15/04/2050 usD 533982 418 911 0.07
650 000 MIDAMERICAN ENERGY CO 3.65% 01/08/2048 usD 632 286 458 991 0.08
650 000 MIDAMERICAN ENERGY CO 3.65% 15/04/2029 usD 603 996 553 677 0.09
797000 MIDAMERICAN ENERGY CO 4.25% 15/07/2049 usD 850 781 621502 0.10
250000 MIDEA INVESTMENT DEVELOPMENT CO LTD 2.88% 24/02/2027 usD 216 683 207 507 0.03
400000 MIRAE ASSET SECURITIES CO LTD 1.375% 07/07/2024 usD 350 560 347 341 0.06
303000 MISSISSIPPI POWER CO 3.1% 30/07/2051 usD 206 787 187 075 0.03
235000 MITSUBISHI HC CAPITAL UK PLC 0% 29/10/2024 EUR 219224 221497 0.04
304000 MITSUBISHI UFJ FINANCIAL GROUP INC 0.848% 19/07/2029 EUR 309 935 257 276 0.04
200000 MITSUI FUDOSAN CO LTD 2.572% 21/01/2032 (ISIN USJ45187BN08) usD 172 141 152 370 0.03
672000 MIZUHO FINANCIAL GROUP INC 0.956% 16/10/2024 EUR 682 885 646 072 0.11
800000 MONDELEZ INTERNATIONAL HOLDINGS NETHERLANDS BV - REGS - 0.25% EUR 715212 651810 0.11
09/09/2029
367000 MONDELEZ INTERNATIONAL HOLDINGS NETHERLANDS BV - REGS - EUR 320985 280328 0.05
0.625% 09/09/2032
500000 MONDELEZ INTERNATIONAL HOLDINGS NETHERLANDS BV - REGS - 1.25% EUR 319909 326 138 0.05
09/09/2041
519000 MTR CORP CILTD 2.5% 02/11/2026 usD 468 957 435848 0.07
949000 MTR CORP LTD 1.625% 19/08/2030 usb 773633 714 899 0.12
400000 MUENCHENER HYPOTHEKENBANK EG 0.375% 09/03/2029 EUR 326 743 321926 0.05
996 000 MUENCHENER HYPOTHEKENBANK EG 1.25% 14/02/2030 EUR 950 767 882774 0.14
1000000 MUENCHENER RUECKVERSICHERUNGS-GESELLSCHAFTAG IN usD 979 338 921794 0.15
MUENCHEN FRN 23/05/2042
900000 MUENCHENER RUECKVERSICHERUNGS-GESELLSCHAFT AG IN EUR 898 381 688 185 0.11
MUENCHEN FRN 26/05/2041
800000 MUENCHENER RUECKVERSICHERUNGS-GESELLSCHAFTAG IN EUR 767 905 578 441 0.10
MUENCHEN FRN 26/05/2042
707000  MUNICIP FINANCE GROIP INC 0.75% 07/09/2027 EUR 737 653 638 132 0.10
542000 MUNICIPALITY FINANCE PLC 0.05% 06/09/2029 EUR 535002 449 809 0.07
1165000 NATIONAL AUSTRALIA BANK LTD 2.125% 24/05/2028 EUR 1112732 1083 105 0.18
200000 NATIONAL GRID ELECTRICITY TRANSMISSION PLC 0.19% 20/01/2025 EUR 187 514 188 196 0.03
900000  NATIONAL GRID PLC 0.25% 01/09/2028 EUR 782 450 746 641 0.12
555000 NATIONAL GRID PLC 3.875% 16/01/2029 EUR 540 870 550 633 0.09
500000 NATIONALE-NEDERLANDEN BANK NV NETHERLANDS 0.5% 21/09/2028 EUR 463 619 414 453 0.07
700000 NATIONALE-NEDERLANDEN BANK NV NETHERLANDS 1.875% 17/05/2032 EUR 620 212 626 887 0.10
700000 NATURGY FINANCE BV 0.875% 15/05/2025 EUR 713530 660 148 0.11
600000 NATWEST GROUP PLC FRN 06/09/2028 EUR 601422 582 008 0.10
600000 NBN CO LTD 4.125% 15/03/2029 EUR 615 587 604 344 0.10
500000 NBN CO LTD 4.375% 15/03/2033 EUR 510 445 511 052 0.08
231000 NE PROPERTY BV 2% 20/01/2030 EUR 186 975 170 930 0.03
485000 NE PROPERTY BV 3.375% 14/07/2027 EUR 513 946 435824 0.07
1166 000 NEDERLANDSE WATERSCHAPSBANK NV - REGS - 2.375% 24/03/2026 usb 1101 154 1004 131 0.16
477000 NEDERLANDSE WATERSCHAPSBANK NV 0% 02/10/2034 EUR 401428 336 177 0.06
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1090000 NEDERLANDSE WATERSCHAPSBANK NV 0.5% 26/04/2051 EUR 908 279 553 233 0.09
854 000 NEDERLANDSE WATERSCHAPSBANK NV 1% 03/09/2025 EUR 897 757 806 898 0.13
506 000 NEDERLANDSE WATERSCHAPSBANK NV 1% 28/05/2030 usD 420 446 373645 0.06

2000 NEDERLANDSE WATERSCHAPSBANK NV 2.75% 09/11/2027 EUR 1993 1957 0.00
500000 NEDERLANDSE WATERSCHAPSBANK NV 3% 20/04/2033 EUR 496 851 495 960 0.08
400000 NERVAL SAS 2.875% 14/04/2032 EUR 315660 331018 0.05
367000 NEW YORK STATE ELECTRIC & GAS CORP 2.15% 01/10/2031 usD 296 733 263 368 0.04

1491000 NEXTERAENERGY CAPITAL HOLDINGS INC 1.9% 15/06/2028 usb 1281753 1171251 0.19
800000 NIAGARA MOHAWK POWER CORP 1.96% 27/06/2030 (ISIN USU65354AK53) usD 604 355 586 914 0.10
187000 NIAGARA MOHAWK POWER CORP 5.783% 16/09/2052 usD 183190 171902 0.03
700000  NIBC BANK NV 0.25% 09/09/2026 EUR 648 831 591 870 0.10
500000 NIDEC CORP 0.046% 30/03/2026 EUR 461635 449 560 0.07
430000 NISOURCE INC 5% 15/06/2052 usD 433 601 364 084 0.06
451000 NN GROUP NV FRN 01/03/2043 EUR 419 682 429 897 0.07
700000 NORDDEUTSCHE LANDESBANK-GIROZENTRALE 0.01% 23/09/2026 EUR 647 201 624 939 0.10
592000 NORDEABANK ABP 0.375% 28/05/2026 EUR 607 835 535 829 0.09
500000 NORDEABANKABP 0.5% 19/03/2031 EUR 408 893 396 573 0.07
800000 NORDEA BANK ABP 1.125% 16/02/2027 EUR 764 059 722 154 0.12
400000 NORINCHUKIN BANK 2.08% 22/09/2031 (ISIN USJ5901UADA49) usD 321643 294 849 0.05
500000 NORINCHUKIN BANK 5.43% 09/03/2028 (ISIN USJ5901UCR17) usD 476 373 462 481 0.08
447000 NORTHERN STATES POWER CO/MN 2.25% 01/04/2031 usD 386 538 342135 0.06
557000 NORTHERN STATES POWER CO/MN 2.6% 01/06/2051 usD 474015 327 518 0.05
644000 NORTHERN STATES POWER CO/MN 2.9% 01/03/2050 usD 501015 406 803 0.07
375000 NORTHERN STATES POWER CO/MN 3.2% 01/04/2052 usD 275012 246 580 0.04
254000 NORTHERN STATES POWER CO/MN 4.5% 01/06/2052 usD 211284 209 705 0.03
480000 NSTAR ELECTRIC CO 3.25% 15/05/2029 usD 449 959 403177 0.07
200000 NTT FINANCE CORP - REGS - 4.142% 26/07/2024 usD 200 271 180 490 0.03
400000 NTT FINANCE CORP - REGS - 4.372% 27/07/2027 usD 397 632 358 555 0.06
100000 NTT FINANCE CORP 0.082% 13/12/2025 EUR 97 871 91180 0.01

1200000 NTT FINANCE CORP 0.399% 13/12/2028 EUR 1141036 1014 164 0.17
763000 NXP BV /NXP FUNDING LLC / NXP USAINC 2.5% 11/05/2031 usD 607 038 570 109 0.09
810000 NXP BV /NXP FUNDING LLC / NXP USA INC 3.4% 01/05/2030 usD 719988 657 185 0.11
799000 NXP BV /NXP FUNDING LLC / NXP USA INC 5% 15/01/2033 usD 798 317 703 206 0.12
528000 ONTARIO TEACHERS’ FINANCE TRUST 0.05% 25/11/2030 EUR 451633 408 197 0.07
210000 ONTARIO TEACHERS' FINANCE TRUST 0.95% 24/11/2051 EUR 184 966 112 629 0.02
800000 OP MORTGAGE BANK 0.05% 25/03/2031 EUR 708 913 627 766 0.10
100000 OP MORTGAGE BANK 1% 05/10/2027 EUR 90 634 90 467 0.01
606 000 ORSTED AS 1.5% 26/11/2029 EUR 630 348 528 376 0.09
400000 ORSTED AS 2.25% 14/06/2028 EUR 392 804 373793 0.06

1240000 ORSTED AS 2.875% 14/06/2033 EUR 1262102 1141626 0.19
300000 ORSTED AS 3.25% 13/09/2031 EUR 285470 289 506 0.05
150 000 ORSTED AS 4.125% 01/03/2035 EUR 151211 152 714 0.03
400000 OWENS CORNING 3.95% 15/08/2029 usD 375964 340930 0.06

1009000 PACIFICORP 2.9% 15/06/2052 usD 850 000 576 462 0.09
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346000 PACIFICORP 5.35% 01/12/2053 usD 334 337 288 982 0.05
900 000  PACIFICORP 5.5% 15/05/2054 usb 847 415 774121 0.13
705000 PEPSICO INC 2.875% 15/10/2049 usD 514 247 485 402 0.08
1135000 PEPSICO INC 3.9% 18/07/2032 usD 1060 697 1000 783 0.16
583000 PERUSAHAAN PENERBIT SBSN INDONESIA Il - REGS - 2.3% 23/06/2025 usD 517179 504 582 0.08
544000 PERUSAHAAN PENERBIT SBSN INDONESIA Il - REGS - 3.55% 09/06/2051 usD 441415 379959 0.06
694 000 PERUSAHAAN PENERBIT SBSN INDONESIA Il - REGS - 3.9% 20/08/2024 usD 645 561 629 355 0.10
1220000 PERUSAHAAN PENERBIT SBSN INDONESIA Il - REGS - 4.7% 06/06/2032 usD 1251108 1110510 0.18
208000 PIEDMONT OPERATING PARTNERSHIP LP 3.15% 15/08/2030 usD 153 571 139 345 0.02
841000 PNC FINANCIAL SERVICES GROUP INC 2.2% 01/11/2024 usD 758 280 732788 0.12
400000 POLSKIKONCERN NAFTOWY ORLEN SA 1.125% 27/05/2028 EUR 358 219 342 456 0.06
1086 000 POSTNL NV 0.625% 23/09/2026 EUR 1045 955 974 751 0.16
298 000 POWER FINANCE CORP LTD 1.841% 21/09/2028 EUR 298 166 247 005 0.04
731000 POWER FINANCE CORP LTD 3.75% 06/12/2027 usD 648 951 616 795 0.10
500000 PROLOGIS EURO FINANCE LLC 0.375% 06/02/2028 EUR 505473 418 875 0.07
620000 PROLOGIS EURO FINANCE LLC 1.5% 08/02/2034 EUR 566 286 462 430 0.08
169000 PROLOGIS INTERNATIONAL FUNDING Il SA 0.75% 23/03/2033 EUR 165729 115105 0.02
375000 PROLOGIS INTERNATIONAL FUNDING Il SA 0.875% 09/07/2029 EUR 315740 300 752 0.05
496 000 PROLOGIS INTERNATIONAL FUNDING Il SA 1.625% 17/06/2032 EUR 530 821 379 054 0.06
1357000 PROLOGIS INTERNATIONAL FUNDING Il SA 1.75% 15/03/2028 EUR 1394 621 1201222 0.20
207000 PROLOGIS INTERNATIONAL FUNDING Il SA 2.375% 14/11/2030 EUR 216784 173 350 0.03
100000 PROLOGIS INTERNATIONAL FUNDING Il SA 3.125% 01/06/2031 EUR 91166 88 675 0.01
740000 PROLOGIS LP 1.25% 15/10/2030 usD 574 408 524 251 0.09
366 000 PUBLIC SERVICE CO OF COLORADO 2.7% 15/01/2051 usD 280074 212491 0.03
433000 PUBLIC SERVICE CO OF COLORADO 3.2% 01/03/2050 usD 387 926 280618 0.05
181000 PUBLIC SERVICE CO OF COLORADO 3.7% 15/06/2028 usD 167 898 157 542 0.03
297000 PUBLIC SERVICE CO OF COLORADO 4.1% 15/06/2048 usD 297 105 224 524 0.04
218000 PUBLIC SERVICE CO OF OKLAHOMA 2.2% 15/08/2031 usD 172 536 161 682 0.03
300000 PUBLIC SERVICE CO OF OKLAHOMA 3.15% 15/08/2051 usD 231828 182 374 0.03
600000 PUBLIC SERVICE ELECTRIC AND GAS CO 3.1% 15/03/2032 usD 501 421 480 859 0.08
346000 PUBLIC SERVICE ELECTRIC AND GAS CO 4.65% 15/03/2033 usD 317 245 311295 0.05
300000 PUBLIC SERVICE ELECTRIC AND GAS CO 5.125% 15/03/2053 usD 281717 277218 0.05
500000 P3 GROUP SARL 1.625% 26/01/2029 EUR 411888 395739 0.06
600000 RAIFFEISEN BANK INTERNATIONAL AG FRN 17/06/2033 EUR 449137 445 496 0.07
900000 RAIFFEISEN BANK INTERNATIONAL AG 0.375% 25/09/2026 EUR 849 577 779 256 0.13
300000 RAIFFEISENBANK AS FRN 09/06/2028 EUR 247175 226 520 0.04
500000 RCIBANQUE SA4.75% 06/07/2027 EUR 502 756 498 333 0.08
1000000 RECLTD -REGS -5.625% 11/04/2028 usD 929 590 906 906 0.15
377000 RECLTD 3.875% 07/07/2027 usD 339 654 320 226 0.05
1400000 RED ELECTRICA FINANCIACIONES SAU 0.5% 24/05/2033 EUR 1200 988 1086 378 0.18
450000 REN FINANCE BV 0.5% 16/04/2029 EUR 384 538 376 497 0.06
400000 RENESAS ELECTRONICS CORP 1.543% 26/11/2024 usD 355917 342767 0.06
641000 ROYAL SCHIPHOL GROUP NV 0.875% 08/09/2032 EUR 558 454 505 048 0.08
400000 ROYAL SCHIPHOL GROUP NV 1.5% 05/11/2030 EUR 409716 344 268 0.06
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614 000 ROYAL SCHIPHOL GROUP NV 2% 06/04/2029 EUR 683 479 564 785 0.09
800000 RTE RESEAU DE TRANSPORT D’ELECTRICITE SADIR 0.75% 12/01/2034 EUR 685 574 601402 0.10
81000 RWEAG 0.5% 26/11/2028 EUR 67 878 68 131 0.01
574000 RWEAG 0.625% 11/06/2031 EUR 515108 443 411 0.07
599 000 RWEAG 1% 26/11/2033 EUR 502 855 437 541 0.07
1258000 RWEAG 2.125% 24/05/2026 EUR 1216 839 1192 480 0.20
1100000 RWEAG 2.75% 24/05/2030 EUR 1037 490 1012352 0.17
300000 RWEAG 4.125% 13/02/2035 EUR 295377 292 675 0.05
363000 SATO OYJ 1.375% 24/02/2028 EUR 312709 274 640 0.05
500000 SAUDIELECTRICITY GLOBAL SUKUK CO 5 1.74% 17/09/2025 usb 434 570 426 570 0.07
764 000 SAUDIELECTRICITY GLOBAL SUKUK CO 5 2.413% 17/09/2030 usb 649 223 608 123 0.10
1100000 SAUDIELECTRICITY SUKUK PROGRAMME CO 4.632% 11/04/2033 usb 1012319 1001 446 0.16
130000 SBAB BANK AB 0.125% 27/08/2026 EUR 130 349 114 859 0.02
1600000 SBAB BANKAB 0.5% 13/05/2025 EUR 1633 751 1498 274 0.25
399000 SELP FINANCE SARL 0.875% 27/05/2029 EUR 362 813 312028 0.05
500000 SIEMENS ENERGY FINANCE BV 4.25% 05/04/2029 EUR 504 084 486 937 0.08
1000000 SKBATTERY AMERICA INC 2.125% 26/01/2026 usb 846 013 806 106 0.13
1200000 SKHYNIXINC - REGS - 6.5% 17/01/2033 usb 1110 608 1110748 0.18
200000 SKANDINAVISKA ENSKILDA BANKEN AB 0.75% 09/08/2027 EUR 170 709 173 602 0.03
851000 SKANDINAVISKA ENSKILDA BANKEN AB 4% 09/11/2026 EUR 866 395 841204 0.14
199000 SMURFIT KAPPATREASURY ULC 0.5% 22/09/2029 EUR 197 096 161 508 0.03
472000 SMURFIT KAPPA TREASURY ULC 1% 22/09/2033 EUR 433788 352412 0.06
500000 SOCIEDAD QUIMICAY MINERA DE CHILE SA - REGS - 3.5% 10/09/2051 usb 414 850 324030 0.05
800000 SOCIETE GENERALE SA FRN 22/09/2028 EUR 814 576 684 581 0.1
1000000 SOCIETE GENERALE SFH SA 0.01% 02/12/2026 EUR 945 648 887 354 0.15
900000 SOCIETE GENERALE SFH SA 0.01% 11/02/2030 EUR 922 694 724915 0.12
1000000 SOCIETE GENERALE SFH SA 0.125% 18/07/2029 EUR 1016 252 826 175 0.14
124000 SONOCO PRODUCTS CO 1.8% 01/02/2025 usb 111 598 106 157 0.02
600000 SONOCO PRODUCTS CO 2.25% 01/02/2027 usb 523 749 491 567 0.08
471000 SONOCO PRODUCTS CO 2.85% 01/02/2032 usb 390 519 359720 0.06
300000 SOUTHERN POWER CO 0.9% 15/01/2026 usb 249 054 246 489 0.04
500000 SOUTHERN POWER CO 4.15% 01/12/2025 usb 491 467 448 906 0.07
787000 SOUTHWESTERN ELECTRIC POWER CO 3.25% 01/11/2051 usb 592 208 483 851 0.08
545000 SOUTHWESTERN PUBLIC SERVICE CO 3.15% 01/05/2050 usb 449 522 348 051 0.06
137000 SOUTHWESTERN PUBLIC SERVICE CO 3.75% 15/06/2049 usb 98 313 96 361 0.02
857000 SPAREBANK 1 BOLIGKREDITT AS 0.01% 22/09/2027 EUR 798 142 739243 0.12
1667 000 SPAREBANK 1 BOLIGKREDITT AS 0.5% 30/01/2025 EUR 1717 502 1581090 0.26
500000 SPAREBANK 1 OESTLANDET 0.125% 03/03/2028 EUR 413 695 415 046 0.07
445000 SPAREBANK 1 OESTLANDET 1.75% 27/04/2027 EUR 407 590 408 503 0.07
499000 SPAREBANK 1 SMN 0.01% 18/02/2028 EUR 456 525 411 558 0.07
1078000 SPAREBANK 1 SMN 0.125% 11/09/2026 EUR 1069 231 949 479 0.16
300000 SPAREBANK 1 SR-BANK ASA 0.25% 09/11/2026 EUR 271031 262 581 0.04
800000 SPAREBANK 1 SR-BANK ASA 3.75% 23/11/2027 EUR 794 656 783790 0.13
496 000 SPAREBANKEN SOER BOLIGKREDITT AS 0.01% 26/10/2026 EUR 496 275 440 346 0.07
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1100000 SPAREBANKEN VEST BOLIGKREDITT AS 0.01% 11/11/2026 EUR 1098 418 975 706 0.16
617000 SPAREBANKEN VEST BOLIGKREDITT AS 0.01% 28/06/2027 EUR 617 784 537103 0.09
450000 SR-BOLIGKREDITT AS 0.01% 08/10/2026 EUR 431792 400 523 0.07

39000 SSE PLC 0.875% 06/09/2025 EUR 39993 36 558 0.01
708 000 SSE PLC 1.375% 04/09/2027 EUR 756 337 649 363 0.11
400000 SSE PLC 2.875% 01/08/2029 EUR 365 116 379 869 0.06
600000 STAR ENERGY GEOTHERMAL DARAJAT Il / STAR ENERGY GEOTHERMAL usD 528 120 498 129 0.08

SALAK - REGS - 4.85% 14/10/2038
100000 STEDIN HOLDING NV 0% 16/11/2026 EUR 98 983 88216 0.01

1002000 STEDIN HOLDING NV 0.5% 14/11/2029 EUR 1018 060 827908 0.14
300000 STEDIN HOLDING NV 2.375% 03/06/2030 EUR 281026 276 176 0.05

1000000 STELLANTIS NV 4.375% 14/03/2030 EUR 1016 380 1001787 0.16
426 000 STORAENSO OYJ 0.625% 02/12/2030 EUR 343018 330 190 0.05
300000 STOREBRAND LIVSFORSIKRING AS FRN 30/09/2051 EUR 226 259 218077 0.04
444000 SUMITOMO MITSUI FINANCIAL GROUP INC 0.934% 11/10/2024 EUR 440 009 426 847 0.07
500000 SUMITOMO MITSUI FINANCIAL GROUP INC 2.472% 14/01/2029 usD 428 528 391149 0.06
200000 SUMITOMO MITSUI TRUST BANK LTD 1.55% 25/03/2026 usD 173 958 164 776 0.03
300000 SUMITOMO MITSUI TRUST BANK LTD 2.8% 10/03/2027 (ISIN USJ7771YLR64) usD 278 880 252928 0.04
360000 SUZANO AUSTRIA GMBH - REGS - 5.75% 14/07/2026 usD 348 312 330220 0.05
100000 SVENSK EXPORTKREDIT AB 2% 30/06/2027 EUR 96 867 94 546 0.02
300000 SVENSKAHANDELSBANKEN AB 0.01% 02/12/2027 EUR 294 528 252 159 0.04
400000 SWEDBANK AB 1.538% 16/11/2026 usD 339071 322 250 0.05
691000 SWEIHAN PV POWER CO PJSC - REGS - 3.625% 31/01/2049 usD 533 469 499 065 0.08
200000 SWIRE PROPERTIES MTN FINANCING LTD 3.5% 10/01/2028 usD 187 938 171 400 0.03
500000 SWISS LIFE FINANCE | LTD 0.5% 15/09/2031 EUR 465 514 367 049 0.06
300000 SWISSCOM FINANCE BV 0.375% 14/11/2028 EUR 256 272 253 396 0.04
500000 TALANXAG FRN 01/12/2042 EUR 382 141 374 426 0.06

1211000 TALENT YIELD EURO LTD 1% 24/09/2025 EUR 1152 069 1110070 0.18
636 000 TELIA COAB FRN 30/06/2083 EUR 593 959 562 442 0.09
510000 TENNESSEE VALLEY AUTHORITY 1.5% 15/09/2031 usD 417979 377 890 0.06
498 000 TENNET HOLDING BV 0.125% 30/11/2032 EUR 478 662 377 493 0.06
400000 TENNET HOLDING BV 0.5% 09/06/2031 EUR 324 331 331566 0.05
503000 TENNET HOLDING BV 0.5% 30/11/2040 EUR 328 076 332982 0.05
744000 TENNET HOLDING BV 0.875% 03/06/2030 EUR 780573 636 401 0.10
600000 TENNET HOLDING BV 0.875% 16/06/2035 EUR 548 363 468 476 0.08
355000 TENNET HOLDING BV 1% 13/06/2026 EUR 358 962 330733 0.05
297000 TENNET HOLDING BV 1.125% 09/06/2041 EUR 259 104 214766 0.04
747000 TENNET HOLDING BV 1.25% 24/10/2033 EUR 751515 608 114 0.10
700000 TENNET HOLDING BV 1.375% 05/06/2028 EUR 750 323 637 111 0.10
586 000 TENNET HOLDING BV 1.375% 26/06/2029 EUR 628 955 521 427 0.09

1100000 TENNET HOLDING BV 1.5% 03/06/2039 EUR 921202 841 851 0.14

1071000 TENNET HOLDING BV 1.625% 17/11/2026 EUR 1032950 1015756 0.17
162000 TENNET HOLDING BV 1.75% 04/06/2027 EUR 179 498 151 305 0.02
102000 TENNET HOLDING BV 1.875% 13/06/2036 EUR 119 568 84900 0.01
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392000 TENNET HOLDING BV 2% 05/06/2034 EUR 428 624 338 797 0.06
700000 TENNET HOLDING BV 2.125% 17/11/2029 EUR 671328 655 297 0.11
1000000 TENNET HOLDING BV 2.375% 17/05/2033 EUR 923012 914 641 0.15
700000 TENNET HOLDING BV 2.75% 17/05/2042 EUR 637 245 621998 0.10
600000 TENNET HOLDING BV 3.875% 28/10/2028 EUR 604 326 608 011 0.10
200000 TENNET HOLDING BV 4.25% 28/04/2032 EUR 204 954 209 962 0.03
600000 TENNET HOLDING BV 4.5% 28/10/2034 EUR 648 422 640 011 0.11
700000 TENNET HOLDING BV 4.75% 28/10/2042 EUR 795681 781071 0.13
550000 TERNA-RETE ELETTRICA NAZIONALE 0.375% 23/06/2029 EUR 501988 451187 0.07
686 000 TERNARETE ELETTRICA NAZIONALE SPA 0.75% 24/07/2032 EUR 695 034 526 230 0.09
600000 THAMES WATER UTILITIES FINANCE PLC 0.875% 31/01/2028 EUR 583 488 478 788 0.08
800000 THAMES WATER UTILITIES FINANCE PLC 1.25% 31/01/2032 EUR 749 318 573190 0.09
350000 THAMES WATER UTILITIES FINANCE PLC 4% 18/04/2027 EUR 346 934 316 160 0.05
400000 THAMES WATER UTILITIES FINANCE PLC 4.375% 18/01/2031 EUR 399 002 356 890 0.06
700000 THREE GORGES FINANCE Il CAYMAN ISLANDS LTD 1.3% 21/06/2024 EUR 686 677 679 153 0.11
437000 TOYOTAMOTOR CREDIT CORP 2.15% 13/02/2030 usD 391602 342 876 0.06
245000 TRANSMISSION FINANCE DAC 0.375% 18/06/2028 EUR 218 445 201611 0.03
649000 TUCSON ELECTRIC POWER CO 1.5% 01/08/2030 usD 512 396 469 978 0.08
616 000 UBS AG/LONDON 0.01% 29/06/2026 EUR 600 146 541791 0.09
122000 UDRINC 1.9% 15/03/2033 usD 91612 81907 0.01
354000 UNIBAIL-RODAMCO-WESTFIELD SE 1% 14/03/2025 EUR 349128 334 346 0.05
304 000 UNICREDIT BANK AG 0.01% 28/09/2026 EUR 274 349 271581 0.04
800000 UNICREDIT BANK AG 2.625% 27/04/2028 EUR 786 313 775485 0.13
300000 UNICREDIT BANK AUSTRIAAG 1.5% 24/05/2028 EUR 273975 273 658 0.04
1100000 UNICREDIT SPA FRN 05/07/2029 EUR 1063 642 921469 0.15
650 000 UNICREDIT SPAFRN 15/11/2027 EUR 667 742 665 982 0.11
487000 UPM-KYMMENE OYJ 0.5% 22/03/2031 EUR 434 056 376 030 0.06
700000 UPM-KYMMENE QOYJ 2.25% 23/05/2029 EUR 651877 637 657 0.10
385000 VATTENFALLAB 0.05% 15/10/2025 EUR 385994 352 847 0.06
513000 VATTENFALLAB 0.125% 12/02/2029 EUR 507 364 425709 0.07
252000 VATTENFALL AB 0.5% 24/06/2026 EUR 247 311 228 714 0.04
400000 VENAENERGY CAPITAL PTE LTD 3.133% 26/02/2025 usD 352170 344 009 0.06
400000 VERBUND AG 0.9% 01/04/2041 EUR 307 720 275536 0.05
903000 VERIZON COMMUNICATIONS INC 1.5% 18/09/2030 usD 714 608 653 243 0.11
692000 VERIZON COMMUNICATIONS INC 2.85% 03/09/2041 usD 565 707 450 942 0.07
832000 VERIZON COMMUNICATIONS INC 3.875% 01/03/2052 usD 695 121 601454 0.10
800000 VERIZON COMMUNICATIONS INC 3.875% 08/02/2029 usD 787 208 687 872 0.11
400000 VESTEDAFINANCE BV 0.75% 18/10/2031 EUR 332450 302 864 0.05
300000 VESTEDA FINANCE BV 1.5% 24/05/2027 EUR 292 333 270769 0.04
400000 VINCI SA0% 27/11/2028 EUR 337742 335938 0.06
500000 VODAFONE GROUP PLC 0.9% 24/11/2026 EUR 467 447 456 780 0.08
1100000 VOLKSWAGEN INTERNATIONAL FINANCE NV 0.875% 22/09/2028 EUR 1120121 928 660 0.15
600000 VOLKSWAGEN INTERNATIONAL FINANCE NV 1.25% 23/09/2032 EUR 495013 464 786 0.08
200000 VOLKSWAGEN INTERNATIONAL FINANCE NV 3.125% 28/03/2025 EUR 196 128 196 100 0.03
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800000 VOLKSWAGEN INTERNATIONAL FINANCE NV 3.75% 28/09/2027 EUR 841196 782 497 0.13
900000 VOLKSWAGEN INTERNATIONAL FINANCE NV 4.125% 15/11/2025 EUR 913158 894 210 0.15
1000000 VOLKSWAGEN INTERNATIONAL FINANCE NV 4.25% 15/02/2028 EUR 1007 076 991 066 0.16
700000 VOLKSWAGEN INTERNATIONAL FINANCE NV 4.25% 29/03/2029 EUR 701746 695973 0.11
500000 VOLKSWAGEN INTERNATIONAL FINANCE NV 4.375% 15/05/2030 EUR 510 322 499 524 0.08
400000 VONOVIA SE 0.625% 24/03/2031 EUR 398 889 288905 0.05
600000 VONOVIA SE 2.375% 25/03/2032 EUR 487 684 489 505 0.08
800000 VONOVIA SE 5% 23/11/2030 EUR 796 422 782 397 0.13
575000 VORNADO REALTY LP 2.15% 01/06/2026 usD 474124 446 658 0.07
200000 VORNADO REALTY LP 3.4% 01/06/2031 usD 145 896 132 946 0.02
200000 WABTEC TRANSPORTATION NETHERLANDS BV 1.25% 03/12/2027 EUR 174 596 173 834 0.03
540000 WELLTOWER INC 2.7% 15/02/2027 usD 484 626 448 220 0.07
182000 WELLTOWER INC 3.85% 15/06/2032 usD 153 740 147123 0.02
357000 WESTAR ENERGY INC 2.55% 01/07/2026 usD 322918 303215 0.05
232000 WESTPAC BANKING CORP 0.625% 22/11/2024 EUR 230 696 220 866 0.04
375000 WESTPAC SECURITIES NZ LTD/LONDON 0.3% 25/06/2024 EUR 364 662 361287 0.06
50000 WISCONSIN ELECTRIC POWER CO 4.75% 30/09/2032 usD 47 586 44 881 0.01
50000 WISCONSIN POWER AND LIGHT CO 1.95% 16/09/2031 usD 40 529 36 431 0.01
516000 WISCONSIN PUBLIC SERVICE CORP 2.85% 01/12/2051 usD 351618 312209 0.05
400000 WP CAREY INC 2.45% 01/02/2032 usD 320189 287 284 0.05
200000  XIAOMI BEST TIME INTERNATIONAL LTD - REGS - 4.1% 14/07/2051 usD 128 418 108 541 0.02
Total Bonds 411 245 295 375558 818 61.68
Supranationals, Governments and Local Public Authorities, Debt Instruments
1300000 AGENCE FRANCAISE DE DEVELOPPEMENT EPIC 0% 25/03/2025 EUR 1312 562 1221379 0.20
800000 AGENCE FRANCAISE DE DEVELOPPEMENT 1.375% 17/09/2024 EUR 854 103 777 730 0.13
800000 ARAB PETROLEUM INVESTMENTS CORP - REGS - 1.483% 06/10/2026 usD 691 358 659 578 0.11
286 000 ASIAN D DEVELOPMENT GROIP INC 0.35% 16/07/2025 EUR 275 457 267 544 0.04
480000 ASIAN DEVELOPMENT BANK 0% 24/10/2029 EUR 402 797 396 672 0.07
246000 ASIAN DEVELOPMENT BANK 1.75% 14/08/2026 usD 218177 207 447 0.03
98000 ASIAN DEVELOPMENT BANK 2.125% 19/03/2025 usD 89912 85484 0.01
820000 ASIAN DEVELOPMENT BANK 2.375% 10/08/2027 usD 732 146 697 261 0.11
492000 ASIAN DEVELOPMENT BANK 3.125% 26/09/2028 usD 484134 426 847 0.07
503000 AUCKLAND COUNCIL 0.25% 17/11/2031 EUR 452 065 390 248 0.06
450000 AUTONOMOUS COMMUNITY OF MADRID SPAIN 0.16% 30/07/2028 EUR 378987 381718 0.06
585000 AUTONOMOUS COMMUNITY OF MADRID SPAIN 0.827% 30/07/2027 EUR 602 129 526 396 0.09
450000 AUTONOMOUS COMMUNITY OF MADRID SPAIN 2.822% 31/10/2029 EUR 428 335 433 368 0.07
4958 461 BUNDESOBLIGATION 0% 10/10/2025 (ISIN DE0001030716) EUR 4817 156 4636 524 0.76
5126 000 BUNDESOBLIGATION 1.3% 15/10/2027 (ISIN DE0001030740) EUR 4940 187 4863 098 0.80
7479400 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2030 (ISIN EUR 7288705 6330 533 1.04
DE0001030708)
6446 000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2031 (ISIN EUR 6037 910 5340 537 0.88
DE0001030732)
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7772440 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2050 (ISIN EUR 5260 267 4196 640 0.69
DE0001030724)
700000 CAISSE FRANCAISE DE FINANCEMENT LOCAL 0.1% 13/11/2029 EUR 719378 571253 0.09
1581000 CHILE GOVERNMENT INTERNATIONAL BOND 0.83% 02/07/2031 EUR 1545759 1247 520 0.20
965000 CHILE GOVERNMENT INTERNATIONAL BOND 1.25% 29/01/2040 EUR 919434 643472 0.11
1232000 CHILE GOVERNMENT INTERNATIONAL BOND 2.55% 27/01/2032 usb 1049 144 966 918 0.16
1994000 CHILE GOVERNMENT INTERNATIONAL BOND 3.5% 25/01/2050 usb 1726 316 1377 481 0.23
400000 CITY OF PARIS FRANCE 1.75% 25/05/2031 EUR 402 965 360 204 0.06
775000 CORP ANDINA DE FOMENTO 0.625% 20/11/2026 EUR 753 325 685913 0.11
948000 EUROFIMA EUROPAEISCHE GESELLSCHAFT FUER DIE FINANZIERUNG EUR 866 902 768 863 0.13
VVON EISENBAHNMATERIAL 0.1% 20/05/2030
457000 EUROFIMA EUROPAEISCHE GESELLSCHAFT FUER DIE FINANZIERUNG EUR 456 454 454 599 0.07
VON EISENBAHNMATERIAL 3.125% 09/11/2031
270000 EUROFIMA 0% 28/07/2026 EUR 274 308 242111 0.04
1508000 EUROFIMA0.15% 10/10/2034 EUR 1477 897 1082378 0.18
826 000 EUROPEAN BANK FOR RECONSTRUCTION & DEVELOPMENT 1.5% usD 738180 714 805 0.12
13/02/2025
1571000 EUROPEAN INVESTMENT BANK - REGS - 2.875% 13/06/2025 usD 1494 223 1384 761 0.23
1450000 EUROPEAN INVESTMENT BANK 0% 15/11/2027 EUR 1325730 1267 799 0.21
908 000 EUROPEAN INVESTMENT BANK 0.01% 15/11/2030 EUR 837138 728 813 0.12
1636 000 EUROPEAN INVESTMENT BANK 0.01% 15/11/2035 EUR 1612405 1120 303 0.18
1725000 EUROPEAN INVESTMENT BANK 0.05% 15/11/2029 EUR 1498 568 1431352 0.24
1750000 EUROPEAN INVESTMENT BANK 0.375% 15/05/2026 EUR 1783 669 1611005 0.26
1600000 EUROPEAN INVESTMENT BANK 0.5% 13/11/2037 EUR 1420876 1117720 0.18
1141000 EUROPEAN INVESTMENT BANK 0.75% 23/09/2030 usD 880 334 834 658 0.14
1030000 EUROPEAN INVESTMENT BANK 1% 14/11/2042 EUR 1180788 703 467 0.12
508 000 EUROPEAN INVESTMENT BANK 1.125% 15/11/2032 EUR 582 379 430 227 0.07
1604 000 EUROPEAN INVESTMENT BANK 1.25% 13/11/2026 EUR 1735954 1504 356 0.25
3937000 EUROPEAN INVESTMENT BANK 1.5% 15/06/2032 EUR 3760784 3472926 0.57
1246 000 EUROPEAN INVESTMENT BANK 1.5% 15/11/2047 EUR 1478 201 896 428 0.15
1032000 EUROPEAN INVESTMENT BANK 1.625% 09/10/2029 usb 928 094 819334 0.13
1396 000 EUROPEAN INVESTMENT BANK 1.625% 13/05/2031 usD 1192 369 1078 763 0.18
1250000 EUROPEAN INVESTMENT BANK 2.125% 13/04/2026 usD 1148 997 1072489 0.18
3145000 EUROPEAN INVESTMENT BANK 2.25% 15/03/2030 EUR 3052 996 2995 100 0.49
1150000 EUROPEAN INVESTMENT BANK 2.375% 24/05/2027 usD 1079 358 977 719 0.16
944000 EUROPEAN INVESTMENT BANK 2.5% 15/10/2024 usb 865 150 835 206 0.14
4000000 EUROPEAN INVESTMENT BANK 2.75% 28/07/2028 EUR 3968 160 3936 972 0.65
3937000 EUROPEAN INVESTMENT BANK 3.75% 14/02/2033 usD 3613982 3555 894 0.58
14381000 EUROPEAN UNION 0.4% 04/02/2037 EUR 9959 508 10070913 1.65
5406 000 EUROPEAN UNION 1.25% 04/02/2043 EUR 3870632 3893872 0.64
8550000 EUROPEAN UNION 2.625% 04/02/2048 EUR 7597 693 7727429 1.27
6388000 EUROPEAN UNION 2.75% 04/02/2033 EUR 6250 474 6 248 996 1.03
14 982957 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.5% 25/06/2044 EUR 11521 455 8873970 1.46
24520698 FRENCH REPUBLIC GOVERNMENT BOND OAT 1.75% 25/06/2039 EUR 27 634 888 20 358 309 3.34
1260000 HONG KONG GOVERNMENT INTERNATIONAL BOND 0% 24/11/2026 EUR 1231753 1113151 0.18
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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)

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

400000 HONG KONG GOVERNMENT INTERNATIONAL BOND 1% 24/11/2041 EUR 288 275 258 606 0.04
400000 HONG KONG GOVERNMENT INTERNATIONAL BOND 2.375% 02/02/2051 usD 312438 249438 0.04
1242000 HUNGARY GOVERNMENT INTERNATIONAL BOND 1.75% 05/06/2035 EUR 1309 565 873 397 0.14
900000 HUNGARY GOVERNMENT INTERNATIONAL BOND 5% 22/02/2027 EUR 903 205 906 881 0.15
100000  ILE-DE-FRANCE MOBILITES 0.4% 28/05/2031 EUR 89,829 80 655 0.1
1000000  ILE-DE-FRANCE MOBILITES 0.675% 24/11/2036 EUR 908 819 704 406 0.12
900000  ILE-DE-FRANCE MOBILITES 1.275% 14/02/2042 EUR 751071 618 457 0.10
760000  INSTITUTO DE CREDITO OFICIAL 0% 30/04/2026 EUR 765873 688 880 0.11
500000  INSTITUTO DE CREDITO OFICIAL 0% 30/04/2027 EUR 471227 438 855 0.07
414000  INSTITUTO DE CREDITO OFICIAL 1.3% 31/10/2026 EUR 396 497 386 311 0.06
219000  INTERNATIONAL BANK FOR RECONSTRUCTION & DEVELOPMENT 0.625% EUR 196 877 196 119 0.03
2211112027
574000  INTERNATIONAL BANK FOR RECONSTRUCTION & DEVELOPMENT 2.125% usp 506 784 501 296 0.08
03/03/2025
760000  INTERNATIONAL BANK FOR RECONSTRUCTION & DEVELOPMENT 3.125% usD 717843 671423 0.11
20/11/2025
5560950 IRELAND GOVERNMENT BOND 1.35% 18/03/2031 EUR 6061727 5020 337 082
1700000 ISRAEL GOVERNMENT INTERNATIONAL BOND 4.5% 17/01/2033 usD 1543873 1536 077 025
10495000  ITALY BUONI POLIENNALI DEL TESORO 1.5% 30/04/2045 EUR 8893808 6 495 040 107
8085000 ITALY BUONI POLIENNALI DEL TESORO 4% 30/04/2035 EUR 7865833 8007 271 132
7774000  ITALY BUONI POLIENNALI DEL TESORO 4% 30/10/2031 EUR 7777816 7843490 129
504000 JAPAN FINANCE ORGANIZATION FOR MUNICIPALITIES 0.01% 02/02/2028 EUR 505 075 429 041 0.07
737000  JAPAN FINANCE ORGANIZATION FOR MUNICIPALITIES 0.05% 12/02/2027 EUR 741176 647 171 0.11
400000 JAPAN FINANCE ORGANIZATION FOR MUNICIPALITIES 1.5% 27/01/2025 usp 364 440 344 603 0.06
8165330  KINGDOM OF BELGIUM GOVERNMENT BOND 1.25% 22/04/2033 EUR 8870 139 6996 903 115
4419000 KINGDOM OF BELGIUM GOVERNMENT BOND 2.75% 22/04/2039 EUR 4346 353 4130788 0.68
449000  KOMMUNEKREDIT 0.125% 26/09/2040 EUR 436 704 268 518 0.04
420000 KOMMUNEKREDIT 0.625% 21/11/2039 EUR 390 325 286 090 0.05
625000 KOMMUNEKREDIT 0.75% 05/07/2028 EUR 624 091 554 663 0.09
599000  KOMMUNEKREDIT 0.75% 18/05/2027 EUR 638 542 543 057 0.09
600000 KOREA INTERNATIONAL BOND 0% 15/10/2026 EUR 561 506 532 165 0.09
12197430  NETHERLANDS GOVERNMENT BOND 0.5% 15/01/2040 EUR 10 985 629 8 505 394 141
1490000 NORDIC INVESTMENT BANK 0% 30/04/2027 EUR 1489992 1317167 0.22
924000 NORDIC INVESTMENT BANK 0.125% 10/06/2024 EUR 947158 892578 0.15
650000 NORDIC INVESTMENT BANK 0.25% 09/03/2029 EUR 583 684 555 546 0.09
50000 NORDIC INVESTMENT BANK 2.5% 30/01/2030 EUR 47647 48325 0.1
400000 REGIE AUTONOME DES TRANSPORTS PARISIENS 0.35% 20/06/2029 EUR 413542 337 421 0.06
500000 REGIE AUTONOME DES TRANSPORTS PARISIENS 0.875% 25/05/2027 EUR 507 030 454 828 0.07
600000 REGION OF ILE DE FRANCE 0.625% 23/04/2027 EUR 608 990 541475 0.00
400000 REGION OF ILE DE FRANCE 2.375% 24/04/2026 EUR 467772 387786 0.06
3299000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 1.85% 23/05/2049 EUR 3063038 2597 151 043
2298000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 2.9% 23/05/2029 EUR 2316 343 2292 997 0.38
1262000 REPUBLIC OF POLAND GOVERNMENT INTERNATIONAL BOND 1% EUR 1313379 1109 836 0.18
07/03/2029
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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 (continued)

1058000 REPUBLIC OF POLAND GOVERNMENT INTERNATIONAL BOND 1.125% EUR 1139910 992 290 0.16
07/08/2026
126 000 REPUBLIC OF POLAND GOVERNMENT INTERNATIONAL BOND 2% EUR 106 460 85873 0.01
08/03/2049

500000 SFIL SA0% 23/11/2028 EUR 428 467 420 963 0.07
1000000 SNCF RESEAU EPIC 0.875% 22/01/2029 EUR 1078 888 878 441 0.14
700000 SNCF RESEAU EPIC 1% 09/11/2031 EUR 666 299 585 850 0.10
1200000 SNCF RESEAU 0.75% 25/05/2036 EUR 1056 340 866 419 0.14
1000000 SNCF RESEAU 1.875% 30/03/2034 EUR 1145 087 866 550 0.14
1000000 SNCF RESEAU 2.25% 20/12/2047 EUR 1130623 769 069 0.13
2800000 SOCIETE DU GRAND PARIS EPIC 0% 25/11/2030 EUR 2685 846 2207 929 0.36
1200000 SOCIETE DU GRAND PARIS EPIC 0.3% 02/09/2036 EUR 1089510 799 331 0.13
1500000 SOCIETE DU GRAND PARIS EPIC 0.3% 25/11/2031 EUR 1263 520 1174 221 0.19
2500000 SOCIETE DU GRAND PARIS EPIC 0.7% 15/10/2060 EUR 2066 494 986 068 0.16
1500000 SOCIETE DU GRAND PARIS EPIC 0.875% 10/05/2046 EUR 1353 644 857 291 0.14
2300000 SOCIETE DU GRAND PARIS EPIC 1% 18/02/2070 EUR 1962 217 952 690 0.16
900000 SOCIETE DU GRAND PARIS EPIC 1% 26/11/2051 EUR 863 933 476 345 0.08
1200000 SOCIETE DU GRAND PARIS EPIC 1.125% 22/10/2028 EUR 1275295 1076 780 0.18
2000000 SOCIETE DU GRAND PARIS EPIC 1.7% 25/05/2050 EUR 2195730 1342 896 0.22
700000 SOCIETE DU GRAND PARIS EPIC 3.7% 25/05/2053 EUR 691474 701 096 0.12
1800000 SOCIETE NATIONALE SNCF SA 0.625% 17/04/2030 EUR 1785098 1505 387 0.25
400000 SOCIETE NATIONALE SNCF SA 3.125% 02/11/2027 EUR 400 899 394 339 0.06
7501000 SPAIN GOVERNMENT BOND 1% 30/07/2042 EUR 5976 342 4724 835 0.78
479000 STATE OF HESSE 0.01% 18/06/2031 EUR 379529 377 986 0.06
Total Supranationals, Governments and Local Public Authorities, Debt Instruments 260 428 527 223 399 544 36.69

Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 671 673 822 598 958 362 98.37
Total Investments 671 673 822 598 958 362 98.37
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Economic and Geographical Classification of Investments

Economic classification %
Governments 36.69
Banks 25.50
Investment Banking and Brokerage Services 10.96
Gas, Water and Multi-utilities 4.62
Electricity 450
Finance and Credit Services 3.15
Real Estate Investment Trusts 2.28
Real Estate Investment and Services 1.82
Technology Hardware and Equipment 1.66
Automobiles and Parts 1.09
Telecommunications Service Providers 0.81
General Industrials 0.76
Industrial Transportation 0.70
Non-life Insurance 0.69
Electronic and Electrical Equipment 0.37
Chemicals 0.33
Alternative Energy 0.31
Beverages 0.31
Travel and Leisure 0.31
Consumer Services 0.29
Industrial Materials 0.27
Construction and Materials 0.21
Health Care Providers 0.18
Open-end and Miscellaneous Investment Vehicles 0.15
Industrial Engineering 0.13
Life Insurance 0.13
Pharmaceuticals and Biotechnology 0.07
Oil, Gas and Coal 0.06
Software and Computer Services 0.02

98.37

Geographical classification %
Germany 15.64
France 13.91
Netherlands 12.87
United States of America 9.12
Belgium 6.93
Luxembourg 6.34
Italy 5.60
Spain 418
Norway 2.40
Cayman Islands 1.95
United Kingdom 1.65
Finland 1.59
Japan 1.49
Austria 1.47
South Korea 1.46
Hong Kong (China) 1.37
Ireland 1.37
Chile 0.95
Sweden 0.93
Denmark 0.92
Canada 0.63
Poland 0.56
India 0.46
Australia 0.44
Indonesia 0.43
Switzerland 0.42
Philippines 0.40
Hungary 0.29
Singapore 0.29
British Virgin Islands 0.27
China 0.27
Israel 0.25
Portugal 0.19
Iceland 0.16
South Africa 0.14
United Arab Emirates 0.13
Czech Republic 0.12
Jersey 0.12
Lithuania 0.11
Saudi Arabia 0.11
Venezuela 0.11
Bermuda 0.08
Mexico 0.07
Liechtenstein 0.06
New Zealand 0.06
Peru 0.06

98.37

174



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

MULTI UNITS LUXEMBOURG - Lyxor FTSE ltalia All Cap PIR 2020 (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
2214 ACEASPA EUR 33037 26 524 0.25
294  ALERION CLEANPOWER SPA EUR 3241 8408 0.08
227  AMCO - ASSET MANAGEMENT CO SPA EUR - - 0.00
2348 AMPLIFON SPA EUR 42093 78 869 0.75
9828 ANIMAHOLDING SPA EUR 45398 33494 0.32
1299  ANTARES VISION SPA EUR 15 251 8950 0.09
4900 ARISTON HOLDING NV EUR 48 492 47 432 0.45
6719 ARNOLDO MONDADORI EDITORE SPA EUR 9126 13472 0.13
4087 ASCOPIAVE SPA EUR 14 756 9625 0.09
24708 ASSICURAZIONI GENERALI SPA EUR 383702 460 063 4.40
309 AUTOSTRADE MERIDIONALI SPA EUR 3631 3538 0.03
2878 AVIO SPA EUR 31490 26 852 0.26
1955 AZIMUT HOLDING SPA EUR 32314 38 621 0.37
27795 A2ASPA EUR 41379 46 501 0.45
1063 BANCA GENERALI SPA EUR 27815 33485 0.32
1227 BANCAIFIS SPA EUR 28 378 17 988 0.17
4385 BANCA MEDIOLANUM SPA EUR 28555 36 317 0.35
7554  BANCA MONTE DEI PASCHI DI SIENA SPA EUR 18423 17 389 0.17
18608 BANCA POPOLARE DI SONDRIO SPA EUR 57 424 71008 0.68
25040 BANCO BPM SPA EUR 68 254 106 420 1.02
8866 BFF BANK SPA EUR 53182 88 926 0.85
2171  BIESSE SPA EUR 26 611 26 182 0.25
20435 BPERBANCA EUR 38531 56 850 0.54
1672 BRUNELLO CUCINELLI SPA EUR 61887 134763 1.29
4131 BUZZI UNICEM SPA EUR 83 967 94 765 0.91
11595 CAIRO COMMUNICATION SPA EUR 19933 19155 0.18
824  CALTAGIRONE SPA EUR 3395 3255 0.03
2099 CAREL INDUSTRIES SPA EUR 28779 57932 0.55
256 CEMBRE SPA EUR 7450 7834 0.07
2674 CEMENTIR HOLDING SPA EUR 16 879 19 841 0.19
17995 CNH INDUSTRIAL NV EUR 161 234 237 624 227
35390 COFIDE SPA EUR 15 497 13395 0.13
4100 CREDITO EMILIANO SPA EUR 25294 29233 0.28
16688 D’AMICO INTERNATIONAL SHIPPING SA EUR 47 068 59 242 0.57
538 DANIELI & C OFFICINE MECCANICHE SPA EUR 10122 11 809 0.11
891 DATALOGIC SPA EUR 20 687 6192 0.06
9028 DAVIDE CAMPARI-MILANO NV EUR 63 645 114 565 1.10
3319 DE'LONGHI SPA EUR 83 806 66 446 0.64
401  DIASORIN SPA EUR 35145 38 255 0.37
788  DIGITAL BROS SPA EUR 12 440 14 405 0.14
9915 DOVALUE SPA EUR 62 755 41990 0.40
2463 EL.EN.SPA EUR 26 321 27068 0.26
12084 ENAV SPA EUR 50 641 47 200 0.45
142068 ENEL SPA EUR 844 520 876 276 8.38
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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)

40593 ENISPA EUR 568 901 535 097 5.12
1134 ERG SPA EUR 24 674 30 595 0.29
6114 ESPRINET SPA EUR 42622 33994 0.33
4635 EUROGROUP LAMINATIONS SPA EUR 29710 30 452 0.29
2181 FERRARINV EUR 246 345 653 210 6.25
5394 FILASPA EUR 50 350 42 397 0.41

22849  FINCANTIERI SPA EUR 21373 11630 0.11

11128  FINECOBANK BANCA FINECO SPA EUR 104 849 137 041 1.31
6998 FRENIBREMBO SPA EUR 76 321 95033 0.91

855 GRUPPO MUTUIONLINE SPA EUR 15 766 26 377 0.25
3366 GVS SPA EUR 31109 18 631 0.18

14948 HERASPA EUR 44751 40 688 0.39
3546  ILLIMITY BANK SPA EUR 32357 22517 0.22

10516  IMMOBILIARE GRANDE DISTRIBUZIONE SIIQ SPA EUR 42 541 25449 0.24
1797  INDUSTRIE DE NORA SPA EUR 29415 34 556 0.33
6414 INFRASTRUTTURE WIRELESS ITALIANE SPA EUR 48 807 77 481 0.74
1840 INTERCOS SPA EUR 23878 28 336 0.27
1454  INTERPUMP GROUP SPA EUR 44 087 73980 0.71

283527  INTESA SANPAOLO SPA EUR 669 378 680 465 6.51

31030 IREN SPA EUR 68 066 52782 0.51
8936 ITALGAS SPA EUR 46 782 48 478 0.46
2369 ITALIAN SEA GROUP SPA EUR 18 881 18 573 0.18

655 ITALMOBILIARE SPA EUR 14 886 16 408 0.16
3743 IVECO GROUP NV EUR 24000 30 887 0.30

48851 JUVENTUS FOOTBALL CLUB SPA EUR 22 643 16 756 0.16

20977  KME GROUP SPA EUR 13 685 20 411 0.20

36296 LANDIRENZO SPA EUR 20 507 19 854 0.19
7292 LEONARDO SPA EUR 84 824 75800 0.73

427 LU-VE SPA EUR 10 106 13109 0.13
7341 MAIRE TECNIMONT SPA EUR 23668 25987 0.25
1588 MARR SPA EUR 28741 22 327 0.21

11582 MEDIOBANCA BANCA DI CREDITO FINANZIARIO SPA EUR 104 834 126 939 1.22

37155  MFE-MEDIAFOREUROPE NV (ISIN NL0015000MZ1) EUR 13 266 18 986 0.18

13116 MFE-MEDIAFOREUROPE NV (ISIN NLO015000N09) EUR 34 546 9214 0.09
3711 MONCLER SPA EUR 125573 235055 225

10119 NEXI SPA EUR 126 531 72 675 0.70
1777  ORSERO SPA EUR 28 445 22426 0.21
9911  OVS SPA EUR 12184 25174 0.24

160 PHARMANUTRA SPA EUR 11 040 9712 0.09
7937 PIAGGIO & C SPA EUR 19 385 30 161 0.29
9306 PIRELLI & C SPA EUR 57 832 42100 0.40
8316 POSTE ITALIANE SPA EUR 59 304 82 461 0.79
4803 PRYSMIAN SPA EUR 120 030 183 859 1.76
4392 RAIWAY SPA EUR 22201 24200 0.23
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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)
1770 RECORDATI INDUSTRIA CHIMICA E FARMACEUTICA SPA EUR 65 260 77 438 0.74
1086 REPLY SPA EUR 78 364 113 053 1.08
1024 SAES GETTERS SPA EUR 32 666 29030 0.28
10230 SAFILO GROUP SPA EUR 10762 12706 0.12
19179  SAIPEM SPA EUR 41971 24 453 0.23
1164  SALCEF SPA EUR 20980 26772 0.26
3279 SALVATORE FERRAGAMO SPA EUR 53833 49 447 0.47
656 SANLORENZO SPA/AMEGLIA EUR 12 862 25 846 0.25
29517 SARAS SPA EUR 31172 33517 0.32
3323 SECO SPA EUR 19 560 17 030 0.16
3679 SERIINDUSTRIAL SPA EUR 19751 15 452 0.15
383 SESASPA EUR 27 391 43 815 0.42
40614 SNAM SPA EUR 170 721 194 419 1.86
1745 SOL SPA EUR 22083 46 155 0.44
36673 STELLANTIS NV EUR 452 535 590 069 5.65
11891 STMICROELECTRONICS NV EUR 235875 541813 5.19
4913 TAMBURI INVESTMENT PARTNERS SPA EUR 31585 45 347 043
6409 TECHNOGYM SPA EUR 53 525 54 348 0.52
195627 TELECOM ITALIA SPA/MILANO EUR 131280 50433 0.48
8519 TENARIS SA EUR 105 646 116 838 1.12
25675 TERNA-RETE ELETTRICA NAZIONALE EUR 137 627 200 419 1.92
56 107 TESMEC SPA EUR 8977 7597 0.07
920 TINEXTA SPA EUR 10 652 15493 0.15
425 TOD'S SPA EUR 20 692 16 337 0.16
43994  TREVI- FINANZIARIA INDUSTRIALE SPA EUR 17 422 12516 0.12
1382 TXTE-SOLUTIONS SPA EUR 18 159 30888 0.30
33952 UNICREDIT SPA EUR 494133 721990 6.91
2830 UNIEURO SPA EUR 40928 28017 0.27
7840 UNIPOL GRUPPO SPA EUR 30443 38 345 0.37
20442  UNIPOLSAI ASSICURAZIONI SPA EUR 50 582 46 403 0.44
15545  WEBUILD SPA EUR 23794 26 846 0.26
556  WIIT SPA EUR 9855 11259 0.11
1482 ZIGNAGO VETRO SPA EUR 16 076 23149 0.22
Total Shares 8 488 904 10 307 662 98.66
Warrants
1161  WEBUILD SPA/WEBUILD SPA - 02/08/2030 EUR - 0.00
Total Warrants - 0.00
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 8 488 904 10 307 662 98.66
Total Investments 8 488 904 10 307 662 98.66
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Economic and Geographical Classification of Investments

Economic classification %
Banks 17.65
Automobiles and Parts 13.41
Electricity 11.53
Technology Hardware and Equipment 7.62
Oil, Gas and Coal 7.54
Non-life Insurance 5.21
Investment Banking and Brokerage Services 4.88
Personal Goods 4.80
Industrial Transportation 4.04
Construction and Materials 2.92
General Industrials 1.90
Gas, Water and Multi-utilities 1.45
Medical Equipment and Services 1.38
Industrial Metals and Mining 1.31
Telecommunications Service Providers 1.22
Tobacco 1.10
Telecommunications Equipment 1.08
Industrial Support Services 0.99
Aerospace and Defense 0.98
Leisure Goods 0.97
Software and Computer Services 0.93
Pharmaceuticals and Biotechnology 0.92
Media 0.81
Life Insurance 0.79
Household Goods and Home Construction 0.64
Electronic and Electrical Equipment 0.61
Industrial Engineering 0.49
Chemicals 0.44
Retailers 0.27
Real Estate Investment Trusts 0.24
Personal Care, Drug and Grocery Stores 0.21
Finance and Credit Services 0.17
Travel and Leisure 0.16

98.66

Geographical classification %
Italy 75.30
Netherlands 21.67
Luxembourg 1.69

98.66

178



MULTI UNITS LUXEMBOURG
JUNE 30, 2023

MULTI UNITS LUXEMBOURG - Lyxor Core MSCI EMU (DR) UCITS ETF
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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
31992  ABNAMRO BANK NV EUR 509 958 455 246 0.12
1739 ACCIONA SA EUR 311 491 270 241 0.07
15479 ACCOR SA EUR 510 827 526 596 0.14
16531 ACSACTIVIDADES DE CONSTRUCCION Y SERVICIOS SA EUR 385 650 531802 0.14
12715 ADIDAS AG - REG EUR 2691644 2260473 0.60
1671 ADYEN NV EUR 2277 042 2649872 0.70
139815 AEGON NV EUR 587 482 647 343 0.17
5779 AENASME SA EUR 837 842 855 292 0.23
13468 AERCAP HOLDINGS NV usb 668 031 784 131 0.21
2395 AEROPORTS DE PARIS EUR 321271 314 943 0.08
12200 AGEAS SAINV EUR 499 067 452742 0.12
103892 AIB GROUP PLC EUR 346 944 399 984 0.11
22899 AIR LIQUIDE SA (ISIN FR0000053951) EUR 2033943 3760016 1.00
17797  AIR LIQUIDE SA (ISIN FR0000120073) EUR 2510 348 2922 267 0.77
46369 AIRBUS SE EUR 4543373 6 137 400 1.63
13759 AKZO NOBEL NV EUR 1076 344 1028 072 0.27
31523 ALLIANZ SE - REG EUR 6165110 6720703 1.78
23887 ALSTOM SA EUR 812 342 652 593 0.17
34712 AMADEUS IT GROUP SA-A EUR 2029 404 2419426 0.64
8644 AMPLIFON SPA EUR 303 568 290 352 0.08
5040 AMUNDI SA EUR 333 346 272 412 0.07
66928 ANHEUSER-BUSCH INBEV SA/INV EUR 3928673 3468 878 0.92
39071 ARCELORMITTAL SA EUR 866 761 974 040 0.26
4359 ARGENX SE EUR 1135940 1549 189 0.41
4349 ARKEMASA EUR 419 575 375319 0.10
3644 ASM INTERNATIONAL NV EUR 969 856 1415147 0.38
31333 ASML HOLDING NV EUR 11588 725 20773779 5.52
80829 ASSICURAZIONI GENERALI SPA EUR 1264 454 1505 036 0.40
142587 AXASA EUR 3287245 3853414 1.02
464 636 BANCO BILBAO VIZCAYAARGENTARIA SA EUR 2542 927 3267 320 0.87
1278851 BANCO SANTANDER SA EUR 4547 289 4328 911 1.15
82472 BANK OF IRELAND GROUP PLC EUR 666 723 720 640 0.19
70272 BASF SE-REG EUR 4644 116 3124 996 0.83
76 386 BAYERAG EUR 5341815 3870479 1.03
25868 BAYERISCHE MOTOREN WERKE AG EUR 2099 346 2910 667 0.77
4264 BAYERISCHE MOTOREN WERKE AG - PFD EUR 286 913 444 309 0.12
6635 BECHTLEAG EUR 375 981 240 983 0.06
8138 BEIERSDORF AG EUR 830 002 986 733 0.26
2983 BIOMERIEUX EUR 279 081 287 207 0.08
86 342 BNP PARIBAS SA EUR 4519274 4983 659 1.32
64229 BOLLORE SE EUR 270 321 366 748 0.10
16901 BOUYGUES SA EUR 587 982 519 875 0.14
12499 BRENNTAG SE EUR 760 413 892 429 0.24
22655 BUREAU VERITAS SA EUR 524 803 569 094 0.15
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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)

320698 CAIXABANK SA EUR 986 509 1214483 0.32
12619  CAPGEMINI SE EUR 1649 354 2190 027 0.58
3249 CARL ZEISS MEDITEC AG EUR 364 966 321781 0.09
45748 CARREFOUR SA EUR 740 401 793 957 0.21
43549 CELLNEX TELECOM SAU EUR 1778 565 1610878 0.43
37753  CIE DE SAINT-GOBAIN EUR 1702971 2103975 0.56
52273  CIE GENERALE DES ETABLISSEMENTS MICHELIN SCA EUR 1492932 1414 507 0.38
82539 CNH INDUSTRIAL NV EUR 825 994 1089 928 0.29
15842 COCA-COLA EUROPACIFIC PARTNERS PLC usb 681419 935 564 0.25
81175 COMMERZBANKAG EUR 679 869 823 926 0.22
8352 CONTINENTALAG EUR 1014 960 577123 0.15
4285 CORPACCIONA ENERGIAS RENOVABLES SA EUR 162 230 131207 0.03
14497 COVESTROAG EUR 793733 689 767 0.18
3616 COVIVIO SAIFRANCE EUR 247 698 156 139 0.04
93775 CREDITAGRICOLE SA EUR 1077 551 1019522 0.27
57562 CRHPLC EUR 2006 591 2906 881 0.77
39659 DAIMLER TRUCK HOLDINGAG EUR 916 117 1308 747 0.35
49471  DANONE SA EUR 3046 803 2777 302 0.74
1930 DASSAULT AVIATION SA EUR 233 095 353 962 0.09
51358 DASSAULT SYSTEMES SE EUR 1569 902 2086 419 0.55
43647 DAVIDE CAMPARI-MILANO NV EUR 395 947 553 880 0.15
14271 DELIVERY HERO SE EUR 941 855 576 620 0.15
154 452 DEUTSCHE BANKAG - REG EUR 1696 137 1485519 0.39
14863 DEUTSCHE BOERSE AG EUR 2032940 2513333 0.67
49975 DEUTSCHE LUFTHANSAAG - REG EUR 479133 468 716 0.12
253683 DEUTSCHE TELEKOMAG - REG EUR 4226 747 5067 571 1.34
79088 DHL GROUP - REG EUR 3170 522 3537 606 0.94
1748 DIASORIN SPA EUR 307 707 166 759 0.04
1804 DIETEREN GROUP EUR 276 857 292 068 0.08
8774 DRINGHC F PORSCHE AG EUR 809 061 998 043 0.26
13468 DSM-FIRMENICHAG EUR 1545 665 1328 214 0.35
19231 EDENRED EUR 757 856 1179 630 0.31
233525 EDP - ENERGIAS DE PORTUGAL SA EUR 934 345 1045 258 0.28
19960 EDP RENOVAVEIS SA EUR 391 181 365 168 0.10
6077 EIFFAGE SA EUR 552 810 580 840 0.15
2608 ELIAGROUP SAINV EUR 288 855 303 310 0.08
10607 ELISAQYJ EUR 484 930 519107 0.14
17532 ENAGAS SA EUR 376 931 315576 0.08
24687 ENDESASA EUR 494 914 485100 0.13
626 696 ENEL SPA EUR 3879 880 3865 461 1.02
140734  ENGIE SA (ISIN FR0010208488) EUR 1844 666 2143097 0.57
183276 ENISPA EUR 2245215 2415944 0.64
176239 E.ONSE EUR 1770911 2058472 0.55
25813 ERSTE GROUP BANKAG EUR 824 227 828 339 0.22
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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)

22409 ESSILORLUXOTTICA SA EUR 3032690 3867793 1.03
3025 EURAZEO SE EUR 192 469 194 961 0.05
10386 EUROFINS SCIENTIFIC SE EUR 673791 604 050 0.16
7172 EURONEXT NV EUR 585 895 446 816 0.12
16720 EVONIK INDUSTRIES AG EUR 431 944 291430 0.08
8356 EXORNV EUR 503 734 682 518 0.18
9713 FERRARINV EUR 1552 054 2909 044 0.77
39577 FERROVIAL SE EUR 849 132 1148722 0.30
50034 FINECOBANK BANCA FINECO SPA EUR 594 829 616 169 0.16
13712 FLUTTER ENTERTAINMENT PLC EUR 1811536 2526 436 0.67
37349 FORTUMQYJ EUR 658 925 458 085 0.12
16178  FRESENIUS MEDICAL CARE AG & CO KGAA EUR 1102629 708 111 0.19
33905 FRESENIUS SE & CO KGAA EUR 1522270 860 170 0.23
38998 GALP ENERGIA SGPS SA EUR 471508 418 059 0.11
12690 GEAGROUPAG EUR 453 280 486 154 0.13
3238 GECINASA EUR 409 797 315 867 0.08
30062 GETLINK SE - REG EUR 383 039 468 366 0.12
22984 GRIFOLS SA EUR 469 918 269 832 0.07
7438 GROUPE BRUXELLES LAMBERT NV EUR 620 295 536 726 0.14
4529 HANNOVER RUECK SE - REG EUR 627 345 880 211 0.23
11080 HEIDELBERG MATERIALS AG EUR 762 141 833 216 0.22
8877 HEINEKEN HOLDING NV EUR 709 542 707 053 0.19
19972 HEINEKEN NV EUR 1785849 1880 963 0.50
12894 HELLOFRESH SE EUR 610729 291404 0.08
7819 HENKELAG & CO KGAA EUR 639 265 504 326 0.13
13646 HENKELAG & CO KGAA-PFD EUR 1215869 999 706 0.27
2462 HERMES INTERNATIONAL EUR 2389274 4899 380 1.30
452449  IBERDROLA SA EUR 3768 983 5406 765 1.43
4650 IMCDNV EUR 840 938 612 405 0.16
84 051 INDUSTRIADE DISENO TEXTIL SA EUR 2 347 151 2980 448 0.79
100625 INFINEON TECHNOLOGIES AG - REG EUR 2639 365 3802 116 1.01
23330 INFRASTRUTTURE WIRELESS ITALIANE SPA EUR 223 961 281826 0.07
281319  ING GROEP NV EUR 3193 946 3470914 0.92
1243667 INTESA SANPAOLO SPA EUR 2603 397 2984 801 0.79
2691 IPSEN SA EUR 257 184 296 548 0.08
11120 JDE PEET'SNV EUR 317 084 303 131 0.08
23455 JERONIMO MARTINS SGPS SA EUR 407 985 592 004 0.16
14907  JUST EAT TAKEAWAY.COM NV EUR 925 632 209 235 0.06
19273  KBC GROUP NV EUR 1216 194 1231930 0.33
5770 KERING SA EUR 2910625 2917 312 0.77
12273  KERRY GROUP PLC EUR 1232824 1096 961 0.29
21206 KESKOOYJ-B EUR 500 298 365 804 0.10
11901  KINGSPAN GROUP PLC EUR 680 353 724771 0.19
15351 KLEPIERRE SA EUR 367 314 348 775 0.09
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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)

Shares (continued)

6147 KNORR-BREMSE AG EUR 536 062 430 167 0.11
27167 KONEQYJ-B EUR 1442 533 1299 398 0.34
75833  KONINKLIJKE AHOLD DELHAIZE NV EUR 1803 630 2370 540 0.63

262 448  KONINKLIJKE KPN NV EUR 733 345 857 943 0.23
71726  KONINKLIJKE PHILIPS NV EUR 2139 402 1420749 0.38

7496 LA FRANCAISE DES JEUX SAEM EUR 266 347 270 156 0.07

6409 LEGIMMOBILIEN SE EUR 650 062 337 370 0.09
20559 LEGRAND SA EUR 1501 947 1866 757 0.49

7766 L'OREALSA EUR 2840 203 3316 859 0.88
10952 L'OREAL SA-PF EUR 2140 865 4677 598 1.24
21505 LVMH MOET HENNESSY LOUIS VUITTON SE EUR 10450 732 18 558 815 4.93
45478 MEDIOBANCA BANCA DI CREDITO FINANZIARIO SPA EUR 394 693 498 439 0.13
67036 MERCEDES-BENZ GROUP AG EUR 3755378 4938 541 1.31
10182 MERCK KGAA EUR 1296 543 1543 082 0.41
54654 METSO OYJ EUR 549 429 603 653 0.16
15816 MONCLER SPA EUR 713 982 1001785 0.27

4330 MTUAERO ENGINESAG EUR 786 934 1027 942 0.27
10795 MUENCHENER RUECKVERSICHERUNGS-GESELLSCHAFTAG IN EUR 2488 184 3709 162 0.98

MUENCHEN - REG
10245 NATURGY ENERGY GROUP SA EUR 217908 279 279 0.07

4251 NEMETSCHEK SE EUR 299 091 291789 0.08
33593 NESTE OYJ EUR 1168 375 1184 489 0.31
46183  NEXI SPA EUR 612 271 331686 0.09
20547 NN GROUP NV EUR 741909 696 749 0.18

425502 NOKIAQYJ EUR 1802230 1632013 0.43

7314 OCINV EUR 239 899 160 689 0.04

11317  OMVAG EUR 496 819 439 552 0.12
144723  ORANGE SA EUR 1713150 1548 826 0.41

7689 ORION OYJ-B EUR 279980 292 336 0.08
15900 PERNOD RICARD SA EUR 2550768 3218 160 0.85
11569 PORSCHE AUTOMOBIL HOLDING SE - PFD EUR 742 994 638 146 0.17
44010 POSTE ITALIANE SPA EUR 380 725 436 403 0.12
61760 PROSUS NV EUR 4349 952 4144714 1.10
20692 PRYSMIAN SPA EUR 566 996 792 090 0.21
17604 PUBLICIS GROUPE SA EUR 914 257 1293 894 0.34

8383 PUMASE EUR 540 853 462 071 0.12
17448 QIAGEN NV EUR 642 056 717 811 0.19

9362 RANDSTAD NV EUR 492 818 452 278 0.12

455 RATIONALAG EUR 323180 301 665 0.08

8184 RECORDATI INDUSTRIA CHIMICA E FARMACEUTICA SPA EUR 332769 358 050 0.09
31269 REDEIACORP SA EUR 535 577 481074 0.13

1663 REMY COINTREAU SA EUR 228 008 244 378 0.06
14811  RENAULT SA EUR 723 029 571408 0.15

103169 REPSOL SA EUR 1164 943 1375243 0.36
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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)

50083 RWEAG EUR 1496 261 1996 809 0.53
26336 SAFRAN SA EUR 2831248 3778163 1.00
35743 SAMPO OYJ-A EUR 1429 869 1469 752 0.39
87897  SANOFI EUR 7352171 8631484 2.29
81461 SAPSE EUR 8923 008 10 194 029 2.71
1987 SARTORIUS AG (ISIN DE0007165631) EUR 567 154 630 078 0.17
2131 SARTORIUS STEDIM BIOTECH EUR 503 744 487 360 0.13
42390 SCHNEIDER ELECTRIC SE EUR 4523 480 7056 238 1.87
6392 SCOUT24 SE EUR 415 587 371247 0.10
1646 SEB SA EUR 213913 155 794 0.04
59184 SIEMENSAG - REG EUR 6812 462 9027 926 2.39
41057 SIEMENS ENERGY AG EUR 861003 664 302 0.18
22605 SIEMENS HEALTHINEERS AG EUR 1008 861 1172295 0.31
20220 SMURFIT KAPPA GROUP PLC EUR 717799 617 317 0.16
155378 SNAM SPA EUR 714732 743794 0.20
56 535 SOCIETE GENERALE SA EUR 1585 683 1345533 0.36
1774  SODEXO SA EUR 161 1562 178 908 0.05
5043 SODEXO SA - PF 2026 EUR 430 925 508 587 0.13
1105 SOFINASA EUR 293 401 209 619 0.06
6066 SOLVAY SA EUR 616 101 620 552 0.16
173319  STELLANTIS NV EUR 2244 684 2788703 0.74
53557 STMICROELECTRONICS NV EUR 1512985 2440325 0.65
48266 STORAENSOOYJ-R EUR 624 796 512 826 0.14
10586 SYMRISEAG EUR 993 081 1016 468 0.27
5646 TALANXAG EUR 294 439 296 697 0.08
691727 TELECOM ITALIA SPA/MILANO EUR 352 644 178 327 0.05
83126 TELEFONICA DEUTSCHLAND HOLDING AG EUR 246 512 214 216 0.06
400498 TELEFONICA SA EUR 1934 300 1488 251 0.39
4555 TELEPERFORMANCE EUR 968 053 698 965 0.19
36 181  TENARIS SA EUR 397 586 496 222 0.13
113146 TERNA- RETE ELETTRICA NAZIONALE EUR 725634 883 218 0.23
8039 THALES SA EUR 756 564 1102 951 0.29
183873 TOTALENERGIES SE EUR 7489 311 9662 525 2.57
9434 UCB SA EUR 745912 766 041 0.20
15851 UMICORE SA EUR 643 353 405 627 0.1
10004  UNIBAIL RODAMCO REITS EUR 1047 536 481693 0.13
145277  UNICREDIT SPA EUR 1950 007 3089315 0.82
63680 UNIVERSAL MUSIC GROUP NV EUR 1132741 1295 888 0.34
41126  UPM-KYMMENE OYJ EUR 1169 198 1121506 0.30
16686 VALEO EUR 556 590 327 546 0.09
52762 VEOLIAENVIRONNEMENT SA EUR 1238 382 1527 460 0.41
5300 VERBUND AG EUR 301 658 389 285 0.10
41469 VINCI SA EUR 3726789 4411472 117
55521 VIVENDI SE EUR 428 895 466 710 0.12
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Nominal
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)

Shares (continued)

7775 VOESTALPINEAG EUR 269 090 255798 0.07
2136 VOLKSWAGEN AG EUR 384 198 326 594 0.09
16336 VOLKSWAGEN AG - PFD EUR 2459153 2008 348 0.53
57192 VONOVIASE EUR 2250428 1023 451 0.27
1704  WACKER CHEMIE AG EUR 211637 214278 0.06
13298 WAREHOUSES DE PAUW CVA EUR 421 289 334 046 0.09
39932  WARTSILAQYJABP EUR 458 082 411899 0.11
1864 WENDEL SE EUR 211 257 175 216 0.05
20187  WOLTERS KLUWER NV EUR 1473 304 2347748 0.62
18432 WORLDLINE SA EUR 1139771 617 472 0.16
16929 ZALANDO SE EUR 1060 574 446 248 0.12
Total Shares 323 516 992 374 968 669 99.43

Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 323 516 992 374 968 669 99.43

Total Investments 323 516 992 374 968 669 99.43
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Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Personal Goods 10.10 France 33.60
Banks 8.56 Germany 25.14
Technology Hardware and Equipment 8.24 Netherlands 18.34
Software and Computer Services 5.82 Spain 7.44
Automobiles and Parts 5.53 Italy 5.42
Pharmaceuticals and Biotechnology 4.97 Finland 2.62
Non-life Insurance 4.89 Ireland 2.38
Oil, Gas and Coal 4.31 Belgium 2.29
Chemicals 4.217 Luxembourg 0.55
Electricity 3.66 Portugal 0.54
Aerospace and Defense 3.44 Austria 0.51
Construction and Materials 3.42 Switzerland 0.35
Telecommunications Service Providers 3.12 United Kingdom 0.25
General Industrials 293 99.43
Beverages 2.85
Industrial Transportation 244
Medical Equipment and Services 2.33
Gas, Water and Multi-utilities 2.21
Electronic and Electrical Equipment 2.04
Investment Banking and Brokerage Services 1.77
Industrial Support Services 1.45
Media 1.43
Personal Care, Drug and Grocery Stores 1.43
Food Producers 1.38
Retailers 0.99
Travel and Leisure 0.99
Industrial Engineering 0.94
Life Insurance 0.59
Industrial Metals and Mining 0.46
Household Goods and Home Construction 0.44
Industrial Materials 0.43
Real Estate Investment Trusts 0.43
Telecommunications Equipment 0.43
Health Care Providers 0.42
Real Estate Investment and Services 0.36
Consumer Services 0.21
Tobacco 0.15

99.43
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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
Supranationals, Governments and Local Public Authorities, Debt Instruments

19930000 BELGIUM GOVERNMENT BOND 0.8% 22/06/2025 EUR 19 579 606 19024 182 1.49
24705000 BUNDESOBLIGATION 0% 10/04/2026 EUR 22 987 624 22 811 362 1.79
5735000 BUNDESOBLIGATION 0% 10/10/2025 (ISIN DE0001030716) EUR 5416 396 5362 856 0.42
23381000 BUNDESOBLIGATION 0% 10/10/2025 (ISIN DE0001141828) EUR 22 062 048 21828 969 1.71
20293000 BUNDESOBLIGATION 0% 11/04/2025 EUR 19704 633 19193 728 1.50
19852100 BUNDESOBLIGATION 0% 18/10/2024 EUR 19757 237 19 020 694 1.49
29557000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.5% 15/02/2026 EUR 27 626 321 27 755 205 2.18
19852100 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1% 15/08/2024 EUR 20 308 083 19 346 070 1.52
26910000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1% 15/08/2025 EUR 26 474 400 25763 096 2.02
26910220 BUNDESREPUBLIK DEUTSCHLAND 0.5% 15/02/2025 EUR 26 901 610 25772725 2.02
15000 000 BUNDESSCHATZANWEISUNGEN 0.2% 14/06/2024 EUR 14793 513 14 556 150 1.14
15000 000 BUNDESSCHATZANWEISUNGEN 0.4% 13/09/2024 EUR 14 605 936 14 485 050 114
14117000 BUNDESSCHATZANWEISUNGEN 2.2% 12/12/2024 EUR 14 029 540 13 895 363 1.09
15441000 BUNDESSCHATZANWEISUNGEN 2.5% 13/03/2025 EUR 15351 488 15250 612 1.20
10588 000 BUNDESSCHATZANWEISUNGEN 2.8% 12/06/2025 EUR 10 607 895 10 510 496 0.82
3543000 FINLAND GOVERNMENT BOND 0% 15/09/2024 EUR 3531125 3401457 0.27
5890000 FINLAND GOVERNMENT BOND 0.5% 15/04/2026 EUR 5550 569 5492 837 0.43
4510000 FINLAND GOVERNMENT BOND 0.875% 15/09/2025 EUR 4340811 4291130 0.34
5383000 FINLAND GOVERNMENT BOND 4% 04/07/2025 EUR 5814 777 5454702 0.43
40171000 FRANCE GOVERNMENT BOND OAT 0.5% 25/05/2025 EUR 39312 316 38131920 2.99
28198780 FRENCH REPUBLIC GOVERNMENT BOND OAT 0% 25/02/2025 EUR 27 327 767 26 704 527 2.09
40224000 FRENCH REPUBLIC GOVERNMENT BOND OAT 0% 25/02/2026 EUR 36 802 274 37075 265 2.91
42187000 FRENCH REPUBLIC GOVERNMENT BOND OAT 0% 25/03/2025 EUR 41161 086 39 867 980 31
45097 000 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.5% 25/05/2026 EUR 42293 727 41918 111 3.28
33459000 FRENCH REPUBLIC GOVERNMENT BOND OAT 1% 25/11/2025 EUR 32244 230 31815829 249
34000700 FRENCH REPUBLIC GOVERNMENT BOND OAT 1.75% 25/11/2024 EUR 35309 116 33 254 045 2.61
39000000 FRENCH REPUBLIC GOVERNMENT BOND OAT 3.5% 25/04/2026 EUR 39 874 143 39 405 600 3.09
27046000 FRENCH REPUBLIC GOVERNMENT BOND OAT 6% 25/10/2025 EUR 29824 578 28 711 493 2.25
10269000 IRELAND GOVERNMENT BOND 1% 15/05/2026 EUR 9798 037 9712420 0.76
10138000 IRELAND GOVERNMENT BOND 5.4% 13/03/2025 EUR 11321 402 10 507 530 0.82
17 466 000  ITALY BUONI POLIENNALI DEL TESORO 0% 01/04/2026 EUR 15 826 034 15768 130 1.24
12904 000  ITALY BUONI POLIENNALI DEL TESORO 0% 15/08/2024 EUR 12 682 300 12 377 259 0.97
13498 000 ITALY BUONI POLIENNALI DEL TESORO 0% 15/12/2024 EUR 13102 701 12788 950 1.00
16 955000 ITALY BUONI POLIENNALI DEL TESORO 0.35% 01/02/2025 EUR 16614 138 16072 323 1.26
16 368 000  ITALY BUONI POLIENNALI DEL TESORO 0.5% 01/02/2026 EUR 14941 309 15069 527 118
13478000 ITALY BUONI POLIENNALI DEL TESORO 1.2% 15/08/2025 EUR 12 864 267 12773775 1.00
14487 000 ITALY BUONI POLIENNALI DEL TESORO 1.45% 15/05/2025 EUR 14214015 13893 757 1.09
16 586 000  ITALY BUONI POLIENNALI DEL TESORO 1.45% 15/11/2024 EUR 16 838 267 16 079 629 1.26
18 865000 ITALY BUONI POLIENNALI DEL TESORO 1.5% 01/06/2025 EUR 18 492 430 18 074 179 142
15348000 ITALY BUONI POLIENNALI DEL TESORO 1.75% 01/07/2024 EUR 15726 564 15040 119 118
15417000 ITALY BUONI POLIENNALI DEL TESORO 1.85% 01/07/2025 EUR 15 286 407 14 852 738 1.16
18 024 000  ITALY BUONI POLIENNALI DEL TESORO 2% 01/12/2025 EUR 17 308 342 17 305 383 1.36
19996 000  ITALY BUONI POLIENNALI DEL TESORO 2.5% 01/12/2024 EUR 20706 451 19 654 468 1.54
17 067 000  ITALY BUONI POLIENNALI DEL TESORO 2.5% 15/11/2025 EUR 16 807 442 16 596 633 1.30
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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 (continued)
11402000 ITALY BUONI POLIENNALI DEL TESORO 3.4% 28/03/2025 EUR 11375428 11315573 0.89
15286 000 ITALY BUONI POLIENNALI DEL TESORO 3.5% 15/01/2026 EUR 15302 415 15181 902 119
18 375000 ITALY BUONI POLIENNALI DEL TESORO 3.75% 01/09/2024 EUR 19 667 933 18 363 975 1.44
11555000 ITALY BUONI POLIENNALI DEL TESORO 3.8% 15/04/2026 EUR 11661 597 11561 471 0.91
20705000 ITALY BUONI POLIENNALI DEL TESORO 4.5% 01/03/2026 EUR 21352 961 21086 800 1.65
22692000 ITALY BUONI POLIENNALI DEL TESORO 5% 01/03/2025 EUR 24745203 23109 760 1.81
11360210 KINGDOM OF BELGIUM GOVERNMENT BOND 0.5% 22/10/2024 EUR 11430 336 10 942 609 0.86
13247880 KINGDOM OF BELGIUM GOVERNMENT BOND 2.6% 22/06/2024 EUR 14 000 357 13129 444 1.03
10453000 KINGDOM OF BELGIUM GOVERNMENT BOND 4.5% 28/03/2026 EUR 10990 359 10 828 785 0.85
10864 000 NETHERLANDS GOVERNMENT BOND 0% 15/01/2026 EUR 10 076 129 10 062 889 0.79
17580000 NETHERLANDS GOVERNMENT BOND 0.25% 15/07/2025 EUR 17 214 006 16 588 840 1.30
15365290 NETHERLANDS GOVERNMENT BOND 2% 15/07/2024 EUR 16 058 343 15 146 796 119
12853000 PORTUGAL OBRIGACOES DO TESOURO OT 2.875% 15/10/2025 EUR 13080 337 12 820 996 1.00
10442000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0% 15/07/2024 EUR 10 417 259 10088 121 0.79
7990000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0% 20/04/2025 EUR 7734042 7538 885 0.59
11318000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 1.2% 20/10/2025 EUR 10 968 222 10 837 890 0.85
10 350 000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 1.65% 21/10/2024 EUR 10 680 031 10 132 029 0.79
9133000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 4.85% 15/03/2026 EUR 9681080 9538 871 0.75
18 867 000 SPAIN GOVERNMENT BOND 0% 31/01/2025 EUR 18 560 738 17 874 030 1.40
18793000 SPAIN GOVERNMENT BOND 0% 31/01/2026 EUR 17 264 435 17 260 055 1.35
18029000 SPAIN GOVERNMENT BOND 0% 31/05/2025 EUR 17 148 555 16 886 863 1.32
15615000 SPAIN GOVERNMENT BOND 0.25% 30/07/2024 EUR 15610 374 15061 292 118
19187000 SPAIN GOVERNMENT BOND 1.6% 30/04/2025 EUR 19302 873 18 572 632 1.46
20251000 SPAIN GOVERNMENT BOND 1.95% 30/04/2026 EUR 19692 940 19504 548 1.53
22711000 SPAIN GOVERNMENT BOND 2.15% 31/10/2025 EUR 22 544 032 22122785 1.73
21375000 SPAIN GOVERNMENT BOND 2.75% 31/10/2024 EUR 22599 278 21187 541 1.66
11891000 SPAIN GOVERNMENT BOND 2.8% 31/05/2026 EUR 11814 762 11697 890 0.92
21343000 SPAIN GOVERNMENT BOND 4.65% 30/07/2025 EUR 23348 393 21863 342 1.71
Total Supranationals, Governments and Local Public Authorities, Debt Instruments 1300 445 373 1266 974 888 99.30
Total Transferable securities and money market instruments admitted to an official exchange listing or

dealt in on another regulated market 1300 445 373 1266 974 838 99.30
Total Investments 1300 445 373 1266 974 888 99.30
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MULTI UNITS LUXEMBOURG - Lyxor Euro Government Bond 1-3Y (DR) UCITS ETF

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Governments 99.30 France 24.84
99.30 Italy 24.84

Germany 20.03

Spain 14.27

Belgium 4.23

Austria 3.77

Netherlands 3.28

Ireland 1.58

Finland 1.46

Portugal 1.00

99.30
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JUNE 30, 2023

MULTI UNITS LUXEMBOURG - Lyxor Euro Government Bond 3-5Y (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
Supranationals, Governments and Local Public Authorities, Debt Instruments

20233000 BUNDESOBLIGATION FRN 16/04/2027 EUR 18 794 360 18 286 990 1.59
22072240 BUNDESOBLIGATION 0% 09/10/2026 EUR 20914 987 20 158 577 1.75
5978000 BUNDESOBLIGATION 1.3% 15/10/2027 (ISIN DE0001030740) EUR 5733146 5671807 0.49
26211000 BUNDESOBLIGATION 1.3% 15/10/2027 (ISIN DE0001141869) EUR 25099 130 24 809 760 2.15
22992000 BUNDESOBLIGATION 2.2% 13/04/2028 EUR 22 876 931 22593779 1.96
29889590 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2026 EUR 28 408 745 27 418 020 2.38
20233000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/11/2027 EUR 18 234 499 18 083 041 1.57
28051010 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.25% 15/02/2027 EUR 26 707 071 25695 847 2.23
26211000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.5% 15/02/2028 EUR 23 664 282 23 880 580 2.07
29890000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.5% 15/08/2027 EUR 28015 827 27435732 2.38
15635000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 5.625% 04/01/2028 EUR 17 931 727 17 636 436 1.53
12646 000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 6.5% 04/07/2027 EUR 15 388 852 14 456 401 1.25
3675000 FINLAND GOVERNMENT BOND 0% 15/09/2026 EUR 3458 451 3339436 0.29
6182000 FINLAND GOVERNMENT BOND 0.5% 15/09/2027 EUR 5621 145 5588 652 0.48
3980000 FINLAND GOVERNMENT BOND 1.375% 15/04/2027 EUR 3821145 3745459 0.32
38117730 FRENCH REPUBLIC GOVERNMENT BOND OAT 0% 25/02/2027 EUR 35 348 056 34 246 875 297
36 352150 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.25% 25/11/2026 EUR 34 487 403 33145890 2.87
42758000 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.75% 25/02/2028 EUR 38515970 38778 513 3.36
52824000 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.75% 25/05/2028 EUR 48 248 979 47 717 504 4.14
38198000 FRENCH REPUBLIC GOVERNMENT BOND OAT 1% 25/05/2027 EUR 36 557 514 35464 933 3.08
17088 000 FRENCH REPUBLIC GOVERNMENT BOND OAT 2.5% 24/09/2026 EUR 16 920 642 16782 979 1.46
49754000 FRENCH REPUBLIC GOVERNMENT BOND OAT 2.75% 25/10/2027 EUR 50 258 854 49401741 4.29
6669000 |IRELAND GOVERNMENT BOND 0.2% 15/05/2027 EUR 6171468 6000 166 0.52
7779000 IRELAND GOVERNMENT BOND 0.9% 15/05/2028 EUR 7181782 7103 627 0.62
17069 000  ITALY BUONI POLIENNALI DEL TESORO 0% 01/08/2026 EUR 15582 612 15231181 1.32
17751000 ITALY BUONI POLIENNALI DEL TESORO 0.25% 15/03/2028 EUR 15133 132 15135745 1.31
18249000 ITALY BUONI POLIENNALI DEL TESORO 0.85% 15/01/2027 EUR 17 024 891 16 545 456 143
19804 000 ITALY BUONI POLIENNALI DEL TESORO 0.95% 15/09/2027 EUR 17 525 441 17 713 490 1.54
13152000 ITALY BUONI POLIENNALI DEL TESORO 1.1% 01/04/2027 EUR 12 161 897 11 965 821 1.04
18 759 000  ITALY BUONI POLIENNALI DEL TESORO 1.25% 01/12/2026 EUR 17 903 585 17 301 801 1.50
20854 000 ITALY BUONI POLIENNALI DEL TESORO 1.6% 01/06/2026 EUR 20 355 223 19 636 752 1.70
22144000 ITALY BUONI POLIENNALI DEL TESORO 2% 01/02/2028 EUR 20 384 916 20 576 648 1.78
17655000 ITALY BUONI POLIENNALI DEL TESORO 2.05% 01/08/2027 EUR 16 699 695 16 566 040 1.44
16 357 000  ITALY BUONI POLIENNALI DEL TESORO 2.1% 15/07/2026 EUR 16 223 270 15599 671 1.35
16 853000 ITALY BUONI POLIENNALI DEL TESORO 2.2% 01/06/2027 EUR 16 274 920 15952 881 1.38
16 371000 ITALY BUONI POLIENNALI DEL TESORO 2.65% 01/12/2027 EUR 15555 410 15671631 1.36
16 831000 ITALY BUONI POLIENNALI DEL TESORO 3.4% 01/04/2028 EUR 16 682 156 16 600 584 1.44
25533000 ITALY BUONI POLIENNALI DEL TESORO 6.5% 01/11/2027 EUR 29029 302 28 408 782 2.46
11426 170.  ITALY BUONI POLIENNALI DEL TESORO 7.25% 01/11/2026 EUR 13603 820 12677 336 1.10
9030000 KINGDOM OF BELGIUM GOVERNMENT BOND 0% 22/10/2027 EUR 8001661 7968 975 0.69
15640000 KINGDOM OF BELGIUM GOVERNMENT BOND 0.8% 22/06/2027 EUR 14772 951 14 379 885 1.25
15406 480 KINGDOM OF BELGIUM GOVERNMENT BOND 1% 22/06/2026 EUR 15 146 445 14 523 072 1.26
19027 000 KINGDOM OF BELGIUM GOVERNMENT BOND 5.5% 28/03/2028 EUR 21539 136 21195317 1.84
14496 240 NETHERLANDS GOVERNMENT BOND 0% 15/01/2027 EUR 13576 770 13103 296 1.14
The accompanying notes form an integral part of these financial statements. 189



MULTI UNITS LUXEMBOURG
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MULTI UNITS LUXEMBOURG - Lyxor Euro Government Bond 3-5Y (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)

Supranationals, Governments and Local Public Authorities, Debt Instruments (continued)
17441060 NETHERLANDS GOVERNMENT BOND 0.5% 15/07/2026 EUR 16 876 713 16201 698 1.40
16284 000 NETHERLANDS GOVERNMENT BOND 0.75% 15/07/2027 EUR 15524 779 15007 823 1.30
11982000 NETHERLANDS GOVERNMENT BOND 5.5% 15/01/2028 EUR 13550 077 13330 334 1.16
6998000 PORTUGAL OBRIGACOES DO TESOURO OT 0.7% 15/10/2027 EUR 6 386 852 6376 438 0.55
11196 240 PORTUGAL OBRIGACOES DO TESOURO OT 2.875% 21/07/2026 EUR 11728 853 11175639 0.97
8780000 PORTUGAL OBRIGACOES DO TESOURO OT 4.125% 14/04/2027 EUR 9528 098 9150 604 0.79
12967 000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.5% 20/04/2027 EUR 12179 640 11817 864 1.02
10688 000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.75% 20/02/2028 EUR 9606 499 9667 296 0.84
14031000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.75% 20/10/2026 EUR 13593 433 13039 149 113
4493000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 2% 15/07/2026 EUR 4410134 4352234 0.38
8691000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 6.25% 15/07/2027 EUR 10 393 023 9748 086 0.85
20960000 SPAIN GOVERNMENT BOND 0% 31/01/2027 EUR 19102 103 18 659 221 1.62
24303000 SPAIN GOVERNMENT BOND 0% 31/01/2028 EUR 21012 327 20997 306 1.82
21282000 SPAIN GOVERNMENT BOND 0.8% 30/07/2027 EUR 19970813 19312989 1.67
24231000 SPAIN GOVERNMENT BOND 1.3% 31/10/2026 EUR 23730900 22 745155 1.97
23881000 SPAIN GOVERNMENT BOND 1.4% 30/04/2028 EUR 22 160 335 21958 341 1.90
23136000 SPAIN GOVERNMENT BOND 1.45% 31/10/2027 EUR 21676 869 21472290 1.86
21851000 SPAIN GOVERNMENT BOND 1.5% 30/04/2027 EUR 21169 980 20484 001 1.78
22678000 SPAIN GOVERNMENT BOND 5.9% 30/07/2026 EUR 26 176 183 24 348 008 211
Total Supranationals, Governments and Local Public Authorities, Debt Instruments 1170 315810 1144 041 585 99.20
Total Transferable securities and money market instruments admitted to an official exchange listing or

dealt in on another regulated market 1170 315810 1144 041 585 99.20
Total Investments 1170 315810 1144 041 585 99.20
The accompanying notes form an integral part of these financial statements. 190



MULTI UNITS LUXEMBOURG
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MULTI UNITS LUXEMBOURG - Lyxor Euro Government Bond 3-5Y (DR) UCITS ETF

Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Governments 99.20 France 22.16
99.20 Italy 22.15

Germany 21.34

Spain 14.74

Belgium 5.03

Netherlands 5.00

Austria 4.22

Portugal 2.32

Ireland 1.14

Finland 1.10

99.20
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MULTI UNITS LUXEMBOURG - Lyxor Euro Government Bond 10-15Y (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
Supranationals, Governments and Local Public Authorities, Debt Instruments
16 892450 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/05/2035 EUR 13782 854 12707 177 2.73
18770290 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/05/2036 EUR 14972 274 13 746 985 2.95
13514000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1% 15/05/2038 EUR 11035 007 11034 857 2.37
21210110 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4% 04/01/2037 EUR 27 284 859 24 898 760 5.35
18394920 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4.75% 04/07/2034 EUR 24 667 748 22 508 576 4.84
3293000 FINLAND GOVERNMENT BOND 0.125% 15/04/2036 EUR 2489 570 2272 269 0.49
3419000 FINLAND GOVERNMENT BOND 1.125% 15/04/2034 EUR 3085391 2835719 0.61
2955000 FINLAND GOVERNMENT BOND 2.75% 15/04/2038 EUR 2813418 2825 3% 0.61
748000 FINLAND GOVERNMENT BOND 3% 15/09/2033 EUR 748 926 748 307 0.16
33247270 FRENCH REPUBLIC GOVERNMENT BOND OAT 1.25% 25/05/2034 EUR 30067 196 27929 036 6.00
35325160 FRENCH REPUBLIC GOVERNMENT BOND OAT 1.25% 25/05/2036 EUR 30965 353 28 548 380 6.14
8518000 FRENCH REPUBLIC GOVERNMENT BOND OAT 1.25% 25/05/2038 EUR 6608 735 6614 312 142
21776280 FRENCH REPUBLIC GOVERNMENT BOND OAT 4.75% 25/04/2035 EUR 27 916 148 25421 847 5.46
4028940 IRELAND GOVERNMENT BOND 0.4% 15/05/2035 EUR 3256 279 3019 006 0.65
5749000 IRELAND GOVERNMENT BOND 1.7% 15/05/2037 EUR 5075123 4855433 1.04
13139000 ITALY BUONI POLIENNALI DEL TESORO 0.95% 01/03/2037 EUR 9272 654 8858 971 1.90
10812000 ITALY BUONI POLIENNALI DEL TESORO 1.45% 01/03/2036 EUR 8620 252 8005313 1.72
12897 000 ITALY BUONI POLIENNALI DEL TESORO 2.25% 01/09/2036 EUR 11243 076 10 478 941 2.25
14872000 ITALY BUONI POLIENNALI DEL TESORO 2.45% 01/09/2033 EUR 13700 963 12980 579 2.79
6710000 ITALY BUONI POLIENNALIDEL TESORO 3.25% 01/03/2038 EUR 5926 372 6009 342 1.29
11112000 ITALY BUONI POLIENNALI DEL TESORO 3.35% 01/03/2035 EUR 11 050 957 10 324 381 2.22
22817000 ITALY BUONI POLIENNALI DEL TESORO 4% 01/02/2037 EUR 23762 035 22 503 494 483
7809000 ITALY BUONI POLIENNALI DEL TESORO 4% 30/04/2035 EUR 7611477 7725834 1.66
7133000 ITALY BUONI POLIENNALI DEL TESORO 4.35% 01/11/2033 EUR 7251775 7326 233 1.57
18 853000 ITALY BUONI POLIENNALI DEL TESORO 5% 01/08/2034 EUR 21897 977 20 377 454 4.38
5311000 KINGDOM OF BELGIUM GOVERNMENT BOND 1.45% 22/06/2037 EUR 4406 198 4282 047 0.92
7778000 KINGDOM OF BELGIUM GOVERNMENT BOND 3% 22/06/2033 EUR 7773349 7741988 1.66
7150400 KINGDOM OF BELGIUM GOVERNMENT BOND 3% 22/06/2034 EUR 7720997 7093 411 1.52
15053230 KINGDOM OF BELGIUM GOVERNMENT BOND 5% 28/03/2035 EUR 19 528 426 17 768 532 3.82
7866 000 NETHERLANDS GOVERNMENT BOND 0% 15/01/2038 EUR 5245 460 5285637 1.14
4501000 NETHERLANDS GOVERNMENT BOND 2.5% 15/07/2033 EUR 4354 307 4407 694 0.95
13497090 NETHERLANDS GOVERNMENT BOND 4% 15/01/2037 EUR 16 838 356 15342 142 3.30
4718300 PORTUGAL OBRIGACOES DO TESOURO OT 0.9% 12/10/2035 EUR 3840 165 3551889 0.76
6216950 PORTUGAL OBRIGACOES DO TESOURO OT 2.25% 18/04/2034 EUR 6089 463 5655 373 1.22
7856000 PORTUGAL OBRIGACOES DO TESOURO OT 4.1% 15/04/2037 EUR 8852 608 8403 092 1.81
4687000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.25% 20/10/2036 EUR 3563 000 3266 839 0.70
6630000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 2.4% 23/05/2034 EUR 6804 872 6246 123 1.34
11237000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 4.15% 15/03/2037 EUR 13 562 337 12 541 054 2.69
11001000 SPAIN GOVERNMENT BOND 0.85% 30/07/2037 EUR 7985125 7687 059 1.65
16 524 000 SPAIN GOVERNMENT BOND 1.85% 30/07/2035 EUR 15094 563 13 880 821 2.98
14420000 SPAIN GOVERNMENT BOND 2.35% 30/07/2033 EUR 14 184 605 13 158 683 2.83
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MULTI UNITS LUXEMBOURG - Lyxor Euro Government Bond 10-15Y (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)

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

16700000 SPAIN GOVERNMENT BOND 4.2% 31/01/2037 EUR 19 451 502 17 809 882 3.83
Total Supranationals, Governments and Local Public Authorities, Debt Instruments 490 401 752 458 678 866 98.55

Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 490 401 752 458 678 866 98.55
Total Investments 490 401 752 458 678 866 98.55

The accompanying notes form an integral part of these financial statements. 193
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MULTI UNITS LUXEMBOURG - Lyxor Euro Government Bond 10-15Y (DR) UCITS ETF

Economic and Geographical Classification of Investments

Economic classification

%

Governments

98.55

98.55

Geographical classification %
Italy 24.62
France 19.02
Germany 18.24
Spain 11.29
Belgium 7.92
Netherlands 5.38
Austria 4.74
Portugal 3.78
Finland 1.87
Ireland 1.69

98.55
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MULTI UNITS LUXEMBOURG - Lyxor Euro Government Bond (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
Supranationals, Governments and Local Public Authorities, Debt Instruments
3919770 BELGIUM GOVERNMENT BOND 0.8% 22/06/2025 EUR 3908 956 3741616 0.31
4072990 BUNDESOBLIGATION FRN 16/04/2027 EUR 3793908 3681250 0.31
4302970 BUNDESOBLIGATION 0% 09/10/2026 EUR 4122908 3929903 0.33
4882970 BUNDESOBLIGATION 0% 10/04/2026 EUR 4693 542 4508 690 0.38
1073990 BUNDESOBLIGATION 0% 10/10/2025 (ISIN DE0001030716) EUR 1023 675 1004 299 0.08
4894970 BUNDESOBLIGATION 0% 10/10/2025 (ISIN DE0001141828) EUR 4767 270 4570 042 0.38
4346970 BUNDESOBLIGATION 0% 11/04/2025 EUR 4224 320 4111 495 0.34
3864970 BUNDESOBLIGATION 0% 18/10/2024 EUR 3814 026 3703105 0.31
1253000 BUNDESOBLIGATION 1.3% 15/10/2027 (ISIN DE0001030740) EUR 1207 417 1188 821 0.10
5265000 BUNDESOBLIGATION 1.3% 15/10/2027 (ISIN DE0001141869) EUR 5121883 4983 533 0.42
4628000 BUNDESOBLIGATION 2.2% 13/04/2028 EUR 4597 110 4547 843 0.38
4822970 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/02/2030 EUR 4403 190 4117 321 0.34
5072970 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/02/2031 EUR 4604 926 4240648 0.35
5697980 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/02/2032 EUR 4954 917 4662 315 0.39
4324970 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/05/2035 EUR 3585778 3253 415 0.27
4587970 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/05/2036 EUR 3642 625 3360 137 0.28
5735960 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2026 EUR 5428 794 5261653 0.44
5040960 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2029 EUR 4636 706 4348 080 0.36
1738990 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2030 (ISIN EUR 1590 425 1472 055 0.12
DE0001030708)
6231960 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2030 (ISIN EUR 5694 919 5267 128 0.44
DE0001102507)
1725990 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2031 (ISIN EUR 1465 931 1430 052 0.12
DE0001030732)
6162960 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2031 (ISIN EUR 5463 068 5100219 0.43
DE0001102564)
1901990 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2050 (ISIN EUR 1096 577 1029 528 0.09
DE0001030724)
6680960 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2050 (ISIN EUR 4536 154 3596 361 0.30
DE0001102481)
3931980 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2052 EUR 2292 243 2018954 0.17
3921970 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/11/2027 EUR 3729 800 3505221 0.29
4767970 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/11/2028 EUR 4400 337 4177 695 0.35
5295960 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.25% 15/02/2027 EUR 5098 737 4851 311 0.41
5520960 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.25% 15/02/2029 EUR 5138 225 4884 449 0.41
5125960 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.25% 15/08/2028 EUR 4859 691 4574 253 0.38
5801960 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.5% 15/02/2026 EUR 5736 084 5448 273 0.46
5165960 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.5% 15/02/2028 EUR 5019 602 4706 655 0.39
6025960 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.5% 15/08/2027 EUR 5842 579 5531168 0.46
3352000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1% 15/05/2038 EUR 2832 486 2737076 0.23
3754970 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1% 15/08/2024 EUR 3791484 3659 256 0.31
5315960 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1% 15/08/2025 EUR 5301676 5089 394 0.43
6565960 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.25% 15/08/2048 EUR 6151 250 5219479 0.44
4723000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.7% 15/08/2032 EUR 4658 337 4 467 911 0.37
2429000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.8% 15/08/2053 EUR 2132682 2124719 0.18
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MULTI UNITS LUXEMBOURG - Lyxor Euro Government Bond (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)
Supranationals, Governments and Local Public Authorities, Debt Instruments (continued)
4487000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.1% 15/11/2029 EUR 4 447 763 4389 363 0.37
5950000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.3% 15/02/2033 (ISIN EUR 5911 576 5901 865 0.49
DE000BU22007)
967 000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.3% 15/02/2033 (ISIN EUR 966 470 959 970 0.08
DE000BU3Z005)

5495960 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.5% 04/07/2044 EUR 6500 823 5548 666 0.46
5630960 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.5% 15/08/2046 EUR 6948 940 5740 257 0.48
3519970 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 3.25% 04/07/2042 EUR 4588 423 3923 816 0.33
4843960 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4% 04/01/2037 EUR 6510110 5686 373 0.48
3438970 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4.25% 04/07/2039 EUR 4873 021 4226 357 0.35
2629980 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4.75% 04/07/2028 EUR 3158 875 2901473 0.24
4275970 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4.75% 04/07/2034 EUR 5924 633 5232 205 0.44
3859970 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4.75% 04/07/2040 EUR 5910977 5055 364 0.42
3869970 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 5.5% 04/01/2031 EUR 5172948 4679 142 0.39
2826970 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 5.625% 04/01/2028 EUR 3518 821 3188850 0.27
1900980 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 6.25% 04/01/2030 EUR 2510793 2331742 0.20
2430980 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 6.5% 04/07/2027 EUR 3118 162 2778999 0.23
5325960 BUNDESREPUBLIK DEUTSCHLAND 0.5% 15/02/2025 EUR 5273231 5100 832 0.43
3267000 BUNDESSCHATZANWEISUNGEN 0.2% 14/06/2024 EUR 3203111 3170329 0.27
2917000 BUNDESSCHATZANWEISUNGEN 0.4% 13/09/2024 EUR 2835295 2816 859 0.24
3162000 BUNDESSCHATZANWEISUNGEN 2.2% 12/12/2024 EUR 3136 370 3112357 0.26
3390000 BUNDESSCHATZANWEISUNGEN 2.5% 13/03/2025 EUR 3376 156 3348 201 0.28
2521000 BUNDESSCHATZANWEISUNGEN 2.8% 12/06/2025 EUR 2522 044 2502 546 0.21
753000 FINLAND GOVERNMENT BOND 0% 15/09/2024 EUR 735521 722918 0.06
700000 FINLAND GOVERNMENT BOND 0% 15/09/2026 EUR 671790 636 083 0.05
969 000 FINLAND GOVERNMENT BOND 0% 15/09/2030 EUR 870534 788 349 0.07
884000 FINLAND GOVERNMENT BOND 0.125% 15/04/2036 EUR 694 995 609 987 0.05
803000 FINLAND GOVERNMENT BOND 0.125% 15/04/2052 EUR 465 117 378 406 0.03
1163000 FINLAND GOVERNMENT BOND 0.125% 15/09/2031 EUR 997 271 927 888 0.08
719000 FINLAND GOVERNMENT BOND 0.25% 15/09/2040 EUR 524 406 449 950 0.04
1222000 FINLAND GOVERNMENT BOND 0.5% 15/04/2026 EUR 1186 823 1139601 0.10
850000 FINLAND GOVERNMENT BOND 0.5% 15/04/2043 EUR 567 048 531012 0.04
1180000 FINLAND GOVERNMENT BOND 0.5% 15/09/2027 EUR 1127 765 1066 744 0.09
1258000 FINLAND GOVERNMENT BOND 0.5% 15/09/2028 EUR 1157 061 1113 267 0.09
1101000 FINLAND GOVERNMENT BOND 0.5% 15/09/2029 EUR 1008 994 953 477 0.08
949000 FINLAND GOVERNMENT BOND 0.75% 15/04/2031 EUR 870 224 808 074 0.07
874000 FINLAND GOVERNMENT BOND 0.875% 15/09/2025 EUR 869 265 831585 0.07
822000 FINLAND GOVERNMENT BOND 1.125% 15/04/2034 EUR 713697 681 767 0.06
935000 FINLAND GOVERNMENT BOND 1.375% 15/04/2027 EUR 891 471 879 900 0.07
1075000 FINLAND GOVERNMENT BOND 1.375% 15/04/2047 EUR 904 154 791426 0.07
1013000 FINLAND GOVERNMENT BOND 1.5% 15/09/2032 EUR 915778 895816 0.07
976 000 FINLAND GOVERNMENT BOND 2.625% 04/07/2042 EUR 1118 852 918 553 0.08
915000 FINLAND GOVERNMENT BOND 2.75% 04/07/2028 EUR 977 932 908 934 0.08
670000 FINLAND GOVERNMENT BOND 2.75% 15/04/2038 EUR 643 858 640 614 0.05
515000 FINLAND GOVERNMENT BOND 3% 15/09/2033 EUR 517 239 515211 0.04
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1027000 FINLAND GOVERNMENT BOND 4% 04/07/2025 EUR 1098 679 1040 680 0.09
8497690 FRANCE GOVERNMENT BOND OAT 0.5% 25/05/2025 EUR 8 366 989 8066 347 0.68
10525270 FRANCE GOVERNMENT BOND OAT 2.5% 25/05/2030 EUR 11250 191 10319710 0.85
5917060 FRENCH REPUBLIC GOVERNMENT BOND OAT 0% 25/02/2025 EUR 5689 803 5603 515 0.47
8006710 FRENCH REPUBLIC GOVERNMENT BOND OAT 0% 25/02/2026 EUR 7715593 7379 945 0.62
7613220 FRENCH REPUBLIC GOVERNMENT BOND OAT 0% 25/02/2027 EUR 7071190 6840 098 0.57
8754850 FRENCH REPUBLIC GOVERNMENT BOND OAT 0% 25/03/2025 EUR 8494 366 8273 596 0.69
6501920 FRENCH REPUBLIC GOVERNMENT BOND OAT 0% 25/05/2032 EUR 5324 068 5055 568 0.42
8587540 FRENCH REPUBLIC GOVERNMENT BOND OAT 0% 25/11/2029 EUR 7716724 7183477 0.60
10277380 FRENCH REPUBLIC GOVERNMENT BOND OAT 0% 25/11/2030 EUR 8954 835 8353762 0.70
9987710 FRENCH REPUBLIC GOVERNMENT BOND OAT 0% 25/11/2031 EUR 8402 311 7888193 0.66
6785860 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.25% 25/11/2026 EUR 6426 617 6187 347 0.52
8979190 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.5% 25/05/2026 EUR 8759 116 8 346 247 0.70
10520970 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.5% 25/05/2029 EUR 9890 208 9195 853 0.77
5096 820 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.5% 25/05/2040 EUR 3616 350 3329294 0.28
2085980 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.5% 25/05/2072 EUR 861 365 821814 0.07
3482070 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.5% 25/06/2044 EUR 2301760 2063 788 0.17
8306 000 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.75% 25/02/2028 EUR 7674 430 7532 961 0.63
10343650 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.75% 25/05/2028 EUR 9965 691 9343728 0.78
6151090 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.75% 25/05/2052 EUR 4288 511 3354 435 0.28
5626 170 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.75% 25/05/2053 EUR 3485318 2997 736 0.25
10262480 FRENCH REPUBLIC GOVERNMENT BOND OAT 0.75% 25/11/2028 EUR 9818173 9193 847 0.77
7597860 FRENCH REPUBLIC GOVERNMENT BOND OAT 1% 25/05/2027 EUR 7 466 652 7054 233 0.59
6781530 FRENCH REPUBLIC GOVERNMENT BOND OAT 1% 25/11/2025 EUR 6746 106 6 448 489 0.54
7791520 FRENCH REPUBLIC GOVERNMENT BOND OAT 1.25% 25/05/2034 EUR 7155210 6545 188 0.55
8608830 FRENCH REPUBLIC GOVERNMENT BOND OAT 1.25% 25/05/2036 EUR 7781802 6957 312 0.58
2023000 FRENCH REPUBLIC GOVERNMENT BOND OAT 1.25% 25/05/2038 EUR 1609 464 1570 880 0.13
10588770 FRENCH REPUBLIC GOVERNMENT BOND OAT 1.5% 25/05/2031 EUR 10 497 543 9618 414 0.81
5971020 FRENCH REPUBLIC GOVERNMENT BOND OAT 1.5% 25/05/2050 EUR 5127 081 4151232 0.35
3059080 FRENCH REPUBLIC GOVERNMENT BOND OAT 1.75% 25/05/2066 EUR 2522 936 2094 766 0.18
5943590 FRENCH REPUBLIC GOVERNMENT BOND OAT 1.75% 25/06/2039 EUR 5805 149 4935082 0.41
6672840 FRENCH REPUBLIC GOVERNMENT BOND OAT 1.75% 25/11/2024 EUR 6827 103 6526 304 0.55
5479930 FRENCH REPUBLIC GOVERNMENT BOND OAT 2% 25/05/2048 EUR 5260 201 4334734 0.36
8358000 FRENCH REPUBLIC GOVERNMENT BOND OAT 2% 25/11/2032 EUR 7920 643 7748 284 0.65
4158 000 FRENCH REPUBLIC GOVERNMENT BOND OAT 2.5% 24/09/2026 EUR 4111631 4083 780 0.34
1217000 FRENCH REPUBLIC GOVERNMENT BOND OAT 2.5% 25/05/2043 EUR 1091689 1083 532 0.09
1466 000 FRENCH REPUBLIC GOVERNMENT BOND OAT 2.75% 25/02/2029 EUR 1469 948 1454 551 0.12
9201620 FRENCH REPUBLIC GOVERNMENT BOND OAT 2.75% 25/10/2027 EUR 10 005 527 9136 472 0.76
2108000 FRENCH REPUBLIC GOVERNMENT BOND OAT 3% 25/05/2033 EUR 213251 2120 500 0.18
1841000 FRENCH REPUBLIC GOVERNMENT BOND OAT 3% 25/05/2054 EUR 1707 827 1741199 0.15
5506 040 FRENCH REPUBLIC GOVERNMENT BOND OAT 3.25% 25/05/2045 EUR 6571719 5525201 0.46
7457760 FRENCH REPUBLIC GOVERNMENT BOND OAT 3.5% 25/04/2026 EUR 8239 803 7535321 0.63
3411720 FRENCH REPUBLIC GOVERNMENT BOND OAT 4% 25/04/2055 EUR 4793034 3905 669 0.33
3303140 FRENCH REPUBLIC GOVERNMENT BOND OAT 4% 25/04/2060 EUR 4721732 3836729 0.32
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4551640 FRENCH REPUBLIC GOVERNMENT BOND OAT 4% 25/10/2038 EUR 5779522 5021733 0.42
6758120 FRENCH REPUBLIC GOVERNMENT BOND OAT 4.5% 25/04/2041 EUR 9412147 7947 482 0.67
5189390 FRENCH REPUBLIC GOVERNMENT BOND OAT 4.75% 25/04/2035 EUR 6808 767 6058 146 0.51
7121790 FRENCH REPUBLIC GOVERNMENT BOND OAT 5.5% 25/04/2029 EUR 8894 379 8104 882 0.68
6310720 FRENCH REPUBLIC GOVERNMENT BOND OAT 5.75% 25/10/2032 EUR 8764 827 7760292 0.65
5621580 FRENCH REPUBLIC GOVERNMENT BOND OAT 6% 25/10/2025 EUR 6476 302 5967 757 0.50
1767880 IRELAND GOVERNMENT BOND 0% 18/10/2031 EUR 1503 742 1407 727 0.12
1237040 IRELAND GOVERNMENT BOND 0.2% 15/05/2027 EUR 1161 552 1112977 0.09
1425440 IRELAND GOVERNMENT BOND 0.2% 18/10/2030 EUR 1292 757 1184 640 0.10
859990 IRELAND GOVERNMENT BOND 0.35% 18/10/2032 EUR 720919 689 265 0.06
1016490 IRELAND GOVERNMENT BOND 0.4% 15/05/2035 EUR 821960 761 686 0.06
732300 IRELAND GOVERNMENT BOND 0.55% 22/04/2041 EUR 514 381 477 606 0.04
1475450 |IRELAND GOVERNMENT BOND 0.9% 15/05/2028 EUR 1424 569 1347 351 0.11
2351970 IRELAND GOVERNMENT BOND 1% 15/05/2026 EUR 2322 886 2224 493 0.19
1868570 IRELAND GOVERNMENT BOND 1.1% 15/05/2029 EUR 1802219 1695 877 0.14
869 170  IRELAND GOVERNMENT BOND 1.3% 15/05/2033 EUR 803 463 753 301 0.06
1280580 IRELAND GOVERNMENT BOND 1.35% 18/03/2031 EUR 1245 269 1156 031 0.10
1415490 IRELAND GOVERNMENT BOND 1.5% 15/05/2050 EUR 1215581 996 363 0.08
1353780 IRELAND GOVERNMENT BOND 1.7% 15/05/2037 EUR 1303 098 1143 362 0.10
1955320 IRELAND GOVERNMENT BOND 2% 18/02/2045 EUR 1869 629 1596 108 0.13
1584110 IRELAND GOVERNMENT BOND 2.4% 15/05/2030 EUR 1676 110 1548 198 0.13
608 000 IRELAND GOVERNMENT BOND 3% 18/10/2043 EUR 599 534 598 467 0.05
1987940 IRELAND GOVERNMENT BOND 5.4% 13/03/2025 EUR 2191066 2060 400 0.17
3268000 ITALY BUONI POLIENNALI DEL TESORO 0% 01/04/2026 EUR 3039981 2950 318 0.25
3234000 ITALY BUONI POLIENNALI DEL TESORO 0% 01/08/2026 EUR 2972 662 2885795 0.24
2525000 ITALY BUONI POLIENNALI DEL TESORO 0% 15/08/2024 EUR 2443683 2421930 0.20
2526000 ITALY BUONI POLIENNALI DEL TESORO 0% 15/12/2024 EUR 2420090 2393 309 0.20
3327000 ITALY BUONI POLIENNALI DEL TESORO 0.25% 15/03/2028 EUR 2973842 2836 833 0.24
3173000 ITALY BUONI POLIENNALI DEL TESORO 0.35% 01/02/2025 EUR 3054 859 3007 814 0.25
2956 000 ITALY BUONI POLIENNALIDEL TESORO 0.45% 15/02/2029 EUR 2572874 2466 871 0.21
3463000 ITALY BUONI POLIENNALI DEL TESORO 0.5% 01/02/2026 EUR 3295 360 3188280 0.27
2778000 ITALY BUONI POLIENNALIDEL TESORO 0.5% 15/07/2028 EUR 2472 350 2372801 0.20
4317000 ITALY BUONI POLIENNALIDEL TESORO 0.6% 01/08/2031 EUR 3461863 3353 057 0.28
3346000 ITALY BUONI POLIENNALI DEL TESORO 0.85% 15/01/2027 EUR 3117 286 3033651 0.25
4037000 ITALY BUONI POLIENNALIDEL TESORO 0.9% 01/04/2031 EUR 3469 662 3252207 0.27
3600000 ITALY BUONI POLIENNALI DEL TESORO 0.95% 01/03/2037 EUR 2536 955 2427 300 0.20
3704000 ITALY BUONI POLIENNALI DEL TESORO 0.95% 01/06/2032 EUR 2994 537 2892 231 0.24
3380000 ITALY BUONI POLIENNALI DEL TESORO 0.95% 01/08/2030 EUR 2902 682 2785086 0.23
3998000 ITALY BUONI POLIENNALI DEL TESORO 0.95% 01/12/2031 EUR 3388 498 3170454 0.27
4085000 ITALY BUONI POLIENNALIDEL TESORO 0.95% 15/09/2027 EUR 3800667 3653 787 0.31
2901000 ITALY BUONI POLIENNALI DEL TESORO 1.1% 01/04/2027 EUR 2696 530 2639 359 0.22
2522000 ITALY BUONI POLIENNALI DEL TESORO 1.2% 15/08/2025 EUR 2425957 2390 226 0.20
3568000 ITALY BUONI POLIENNALI DEL TESORO 1.25% 01/12/2026 EUR 3427103 3290 838 0.28
4473000 ITALY BUONI POLIENNALIDEL TESORO 1.35% 01/04/2030 EUR 4059 498 3829 156 0.32
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2478000 ITALY BUONI POLIENNALIDEL TESORO 1.45% 01/03/2036 EUR 1996 797 1834736 0.15
2931000 ITALY BUONI POLIENNALIDEL TESORO 1.45% 15/05/2025 EUR 2911573 2810976 0.24
3264000 ITALY BUONI POLIENNALI DEL TESORO 1.45% 15/11/2024 EUR 3254 291 3164 350 0.26
4130000 ITALY BUONI POLIENNALI DEL TESORO 1.5% 01/06/2025 EUR 4088 169 3956 870 0.33
2759000 ITALY BUONI POLIENNALI DEL TESORO 1.5% 30/04/2045 EUR 1932 145 1708 207 0.14
4114000 ITALY BUONI POLIENNALI DEL TESORO 1.6% 01/06/2026 EUR 4017 899 3873 866 0.32
4448000 ITALY BUONI POLIENNALIDEL TESORO 1.65% 01/03/2032 EUR 3933 844 3731650 0.31
4270000 ITALY BUONI POLIENNALIDEL TESORO 1.65% 01/12/2030 EUR 3926 012 3673652 0.31
2964000 ITALY BUONI POLIENNALIDEL TESORO 1.7% 01/09/2051 EUR 2075235 1778 104 0.15
3112000 ITALY BUONI POLIENNALIDEL TESORO 1.75% 01/07/2024 EUR 3127 298 3049573 0.26
3041000 ITALY BUONI POLIENNALI DEL TESORO 1.8% 01/03/2041 EUR 2302511 2139 344 0.18
2885000 ITALY BUONI POLIENNALIDEL TESORO 1.85% 01/07/2025 EUR 2911 960 2779 409 0.23
4556 000 ITALY BUONI POLIENNALI DEL TESORO 2% 01/02/2028 EUR 4428 370 4233 526 0.35
3903000 ITALY BUONI POLIENNALI DEL TESORO 2% 01/12/2025 EUR 3876 457 3747 387 0.31
3340000 ITALY BUONI POLIENNALI DEL TESORO 2.05% 01/08/2027 EUR 3292148 3133989 0.26
3237000 ITALY BUONI POLIENNALI DEL TESORO 2.1% 15/07/2026 EUR 3232557 3087127 0.26
1064 000 ITALY BUONI POLIENNALI DEL TESORO 2.15% 01/03/2072 EUR 646 481 632 080 0.05
1683000 ITALY BUONI POLIENNALIDEL TESORO 2.15% 01/09/2052 EUR 1057 692 1103 240 0.09
3186000 ITALY BUONI POLIENNALI DEL TESORO 2.2% 01/06/2027 EUR 3174110 3015836 0.25
2837000 ITALY BUONI POLIENNALIDEL TESORO 2.25% 01/09/2036 EUR 2515 367 2305 091 0.19
3630000 ITALY BUONI POLIENNALI DEL TESORO 2.45% 01/09/2033 EUR 3445390 3168 337 0.27
2704000 ITALY BUONI POLIENNALIDEL TESORO 2.45% 01/09/2050 EUR 2238 680 1937 037 0.16
4202000 ITALY BUONI POLIENNALI DEL TESORO 2.5% 01/12/2024 EUR 4262 767 4130 230 0.35
3048000 ITALY BUONI POLIENNALI DEL TESORO 2.5% 01/12/2032 EUR 2724093 2711135 0.23
3254000 ITALY BUONI POLIENNALI DEL TESORO 2.5% 15/11/2025 EUR 3247 451 3164 320 0.26
3139000 ITALY BUONI POLIENNALI DEL TESORO 2.65% 01/12/2027 EUR 3050719 3004 902 0.25
3484000 ITALY BUONI POLIENNALI DEL TESORO 2.7% 01/03/2047 EUR 3019263 2709 124 0.23
1733000 ITALY BUONI POLIENNALI DEL TESORO 2.8% 01/03/2067 EUR 1453 878 1241 331 0.10
3973000 ITALY BUONI POLIENNALI DEL TESORO 2.8% 01/12/2028 EUR 4074 339 3799539 0.32
2934000 ITALY BUONI POLIENNALIDEL TESORO 2.8% 15/06/2029 EUR 2796 084 2782958 0.23
2561000 ITALY BUONI POLIENNALIDEL TESORO 2.95% 01/09/2038 EUR 2471212 2209 528 0.18
3952000 ITALY BUONI POLIENNALI DEL TESORO 3% 01/08/2029 EUR 4051704 3793 288 0.32
2578000 ITALY BUONI POLIENNALIDEL TESORO 3.1% 01/03/2040 EUR 2447217 2230718 0.19
1908000 ITALY BUONI POLIENNALIDEL TESORO 3.25% 01/03/2038 EUR 1691 337 1708 767 0.14
3147000 ITALY BUONI POLIENNALI DEL TESORO 3.25% 01/09/2046 EUR 2937 493 2696 224 0.23
2544000 ITALY BUONI POLIENNALIDEL TESORO 3.35% 01/03/2035 EUR 2579208 2363 681 0.20
3162000 ITALY BUONI POLIENNALI DEL TESORO 3.4% 01/04/2028 EUR 3123792 3118712 0.26
2133000 ITALY BUONI POLIENNALI DEL TESORO 3.4% 28/03/2025 EUR 2128 488 2116 832 0.18
3470000 ITALY BUONI POLIENNALI DEL TESORO 3.45% 01/03/2048 EUR 3357 818 3053 531 0.26
5115000 ITALY BUONI POLIENNALI DEL TESORO 3.5% 01/03/2030 EUR 5278 676 5036 178 0.42
2860000 ITALY BUONI POLIENNALIDEL TESORO 3.5% 15/01/2026 EUR 2 866 956 2840523 0.24
1455000 ITALY BUONI POLIENNALI DEL TESORO 3.7% 15/06/2030 EUR 1442773 1441905 0.12
3779000 ITALY BUONI POLIENNALI DEL TESORO 3.75% 01/09/2024 EUR 3931609 3776733 0.32
1376 000 ITALY BUONI POLIENNALI DEL TESORO 3.8% 01/08/2028 EUR 1389675 1379 206 0.12
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2662000 ITALY BUONI POLIENNALIDEL TESORO 3.8% 15/04/2026 EUR 2684 673 2663 491 0.22
2561000 ITALY BUONI POLIENNALIDEL TESORO 3.85% 01/09/2049 EUR 2618 471 2391795 0.20
3124000 ITALY BUONI POLIENNALI DEL TESORO 3.85% 15/12/2029 EUR 3109 991 3131123 0.26
5288000 ITALY BUONI POLIENNALI DEL TESORO 4% 01/02/2037 EUR 5649 874 5215343 0.44
1817000 ITALY BUONI POLIENNALI DEL TESORO 4% 30/04/2035 EUR 1764 026 1797 649 0.15
1892000 ITALY BUONI POLIENNALI DEL TESORO 4% 30/10/2031 EUR 1894 532 1907 931 0.16
1816000 ITALY BUONI POLIENNALI DEL TESORO 4.35% 01/11/2033 EUR 1843 344 1865195 0.16
3514000 ITALY BUONI POLIENNALI DEL TESORO 4.4% 01/05/2033 EUR 3572192 3635690 0.30
1593000 ITALY BUONI POLIENNALI DEL TESORO 4.45% 01/09/2043 EUR 1588 991 1619 460 0.14
4955000 ITALY BUONI POLIENNALI DEL TESORO 4.5% 01/03/2026 EUR 5312783 5046 370 0.42
906 000  ITALY BUONI POLIENNALI DEL TESORO 4.5% 01/10/2053 EUR 885 305 922 399 0.08
4523000 ITALY BUONI POLIENNALIDEL TESORO 4.75% 01/09/2028 EUR 5025719 4742185 0.40
3287000 ITALY BUONI POLIENNALI DEL TESORO 4.75% 01/09/2044 EUR 3929929 3487 343 0.29
4846000 ITALY BUONI POLIENNALI DEL TESORO 5% 01/03/2025 EUR 5124 308 4935215 0.41
4686 000 ITALY BUONI POLIENNALI DEL TESORO 5% 01/08/2034 EUR 5445 471 5064 910 0.42
4379000 ITALY BUONI POLIENNALI DEL TESORO 5% 01/08/2039 EUR 5287 006 4760 893 0.40
3997000 ITALY BUONI POLIENNALI DEL TESORO 5% 01/09/2040 EUR 4833 605 4361047 0.37
5669520 ITALY BUONI POLIENNALI DEL TESORO 5.25% 01/11/2029 EUR 6706 668 6157 326 0.52
4356000 ITALY BUONI POLIENNALIDEL TESORO 5.75% 01/02/2033 EUR 5351240 4963 357 0.42
5400000 ITALY BUONI POLIENNALI DEL TESORO 6% 01/05/2031 EUR 6708 026 6195474 0.52
4704 380. ITALY BUONI POLIENNALI DEL TESORO 6.5% 01/11/2027 EUR 5668 470 5234 234 0.44
2440 680. ITALY BUONI POLIENNALIDEL TESORO 7.25% 01/11/2026 EUR 2987130 2707934 0.23
1721990 KINGDOM OF BELGIUM GOVERNMENT BOND 0% 22/10/2027 EUR 1607 208 1519 656 0.13
2506370 KINGDOM OF BELGIUM GOVERNMENT BOND 0% 22/10/2031 EUR 2099 344 1969 155 0.16
2272680 KINGDOM OF BELGIUM GOVERNMENT BOND 0.1% 22/06/2030 EUR 2008 035 1879 347 0.16
3089990 KINGDOM OF BELGIUM GOVERNMENT BOND 0.35% 22/06/2032 EUR 2607 241 2 454 966 0.21
1773050 KINGDOM OF BELGIUM GOVERNMENT BOND 0.4% 22/06/2040 EUR 1220200 1111543 0.09
2275480 KINGDOM OF BELGIUM GOVERNMENT BOND 0.5% 22/10/2024 EUR 2245904 2191833 0.18
993770 KINGDOM OF BELGIUM GOVERNMENT BOND 0.65% 22/06/2071 EUR 542 226 414 303 0.03
3018400 KINGDOM OF BELGIUM GOVERNMENT BOND 0.8% 22/06/2027 EUR 2886 526 2775208 0.23
3120890 KINGDOM OF BELGIUM GOVERNMENT BOND 0.8% 22/06/2028 EUR 3004 049 2824218 0.24
3433160 KINGDOM OF BELGIUM GOVERNMENT BOND 0.9% 22/06/2029 EUR 3264 450 3068 833 0.26
3086190 KINGDOM OF BELGIUM GOVERNMENT BOND 1% 22/06/2026 EUR 3048 819 2909 228 0.24
3235450 KINGDOM OF BELGIUM GOVERNMENT BOND 1% 22/06/2031 EUR 3056 669 2797 629 0.23
1915420 KINGDOM OF BELGIUM GOVERNMENT BOND 1.25% 22/04/2033 EUR 1829 532 1641668 0.14
1916990 KINGDOM OF BELGIUM GOVERNMENT BOND 1.4% 22/06/2053 EUR 1425 241 1223998 0.10
1287870 KINGDOM OF BELGIUM GOVERNMENT BOND 1.45% 22/06/2037 EUR 1196 076 1038 358 0.09
1996890 KINGDOM OF BELGIUM GOVERNMENT BOND 1.6% 22/06/2047 EUR 1659 999 1430512 0.12
2016530 KINGDOM OF BELGIUM GOVERNMENT BOND 1.7% 22/06/2050 EUR 1602 316 1434 459 0.12
1597 380 KINGDOM OF BELGIUM GOVERNMENT BOND 1.9% 22/06/2038 EUR 1482 007 1344 962 0.11
1518520 KINGDOM OF BELGIUM GOVERNMENT BOND 2.15% 22/06/2066 EUR 1439 085 1141714 0.10
1244160 KINGDOM OF BELGIUM GOVERNMENT BOND 2.25% 22/06/2057 EUR 1128 414 979 403 0.08
2738600 KINGDOM OF BELGIUM GOVERNMENT BOND 2.6% 22/06/2024 EUR 2862 862 2714117 0.23
916000 KINGDOM OF BELGIUM GOVERNMENT BOND 2.75% 22/04/2039 EUR 864 107 856 689 0.07
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MULTI UNITS LUXEMBOURG - Lyxor Euro Government Bond (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)
Supranationals, Governments and Local Public Authorities, Debt Instruments (continued)

2000000 KINGDOM OF BELGIUM GOVERNMENT BOND 3% 22/06/2033 EUR 2000 583 1990 740 0.17
1692740 KINGDOM OF BELGIUM GOVERNMENT BOND 3% 22/06/2034 EUR 1915238 1679 249 0.14
1117000 KINGDOM OF BELGIUM GOVERNMENT BOND 3.3% 22/06/2054 EUR 1068 151 1095 252 0.09
730000 KINGDOM OF BELGIUM GOVERNMENT BOND 3.45% 22/06/2043 EUR 737 107 737 869 0.06
1771580 KINGDOM OF BELGIUM GOVERNMENT BOND 3.75% 22/06/2045 EUR 2234 427 1887122 0.16
1570620 KINGDOM OF BELGIUM GOVERNMENT BOND 4% 28/03/2032 EUR 1870253 1691 636 0.14
3069270 KINGDOM OF BELGIUM GOVERNMENT BOND 4.25% 28/03/2041 EUR 4127371 3460 356 0.29
2235830 KINGDOM OF BELGIUM GOVERNMENT BOND 4.5% 28/03/2026 EUR 2513 856 2316 208 0.19
3430740 KINGDOM OF BELGIUM GOVERNMENT BOND 5% 28/03/2035 EUR 4578 904 4049 577 0.34
3746070 KINGDOM OF BELGIUM GOVERNMENT BOND 5.5% 28/03/2028 EUR 4617074 4172972 0.35
2133380 NETHERLANDS GOVERNMENT BOND 0% 15/01/2026 EUR 2014182 1976 065 0.17
2842270 NETHERLANDS GOVERNMENT BOND 0% 15/01/2027 EUR 2712897 2569 156 0.22
2327650 NETHERLANDS GOVERNMENT BOND 0% 15/01/2029 EUR 2076 072 2001686 0.17
1900130 NETHERLANDS GOVERNMENT BOND 0% 15/01/2038 EUR 1419 853 1276 811 0.11
3209100 NETHERLANDS GOVERNMENT BOND 0% 15/01/2052 EUR 1967 484 1565 335 0.13
2498130 NETHERLANDS GOVERNMENT BOND 0% 15/07/2030 EUR 2253 358 2073523 0.17
2756840 NETHERLANDS GOVERNMENT BOND 0% 15/07/2031 EUR 2376 388 2230008 0.19
3409890 NETHERLANDS GOVERNMENT BOND 0.25% 15/07/2025 EUR 3348 360 3217 640 0.27
2127260 NETHERLANDS GOVERNMENT BOND 0.25% 15/07/2029 EUR 1977 164 1839 591 0.15
2830450 NETHERLANDS GOVERNMENT BOND 0.5% 15/01/2040 EUR 2208 945 1994 731 0.17
3511090 NETHERLANDS GOVERNMENT BOND 0.5% 15/07/2026 EUR 3403123 3261592 0.27
2398220 NETHERLANDS GOVERNMENT BOND 0.5% 15/07/2032 EUR 2070 340 1982 201 0.17
3443120 NETHERLANDS GOVERNMENT BOND 0.75% 15/07/2027 EUR 3321937 3173283 0.27
3311690 NETHERLANDS GOVERNMENT BOND 0.75% 15/07/2028 EUR 3219881 3000 656 0.25
1248000 NETHERLANDS GOVERNMENT BOND 2% 15/01/2054 EUR 1097 977 1084 412 0.09
3135810 NETHERLANDS GOVERNMENT BOND 2% 15/07/2024 EUR 3220176 3091219 0.26
982000 NETHERLANDS GOVERNMENT BOND 2.5% 15/01/2030 EUR 975 338 967 113 0.08
2790830 NETHERLANDS GOVERNMENT BOND 2.5% 15/01/2033 EUR 3042 356 2747 154 0.23
1100000 NETHERLANDS GOVERNMENT BOND 2.5% 15/07/2033 EUR 1062 384 1077 197 0.09
3686070 NETHERLANDS GOVERNMENT BOND 2.75% 15/01/2047 EUR 4423939 3760418 0.31
3380680 NETHERLANDS GOVERNMENT BOND 3.75% 15/01/2042 EUR 4 465 641 3878519 0.32
3208540 NETHERLANDS GOVERNMENT BOND 4% 15/01/2037 EUR 4195 057 3647 147 0.31
2311090 NETHERLANDS GOVERNMENT BOND 5.5% 15/01/2028 EUR 2848 780 2571157 0.22
1640780 PORTUGAL OBRIGACOES DO TESOURO OT 0.3% 17/10/2031 EUR 1396 328 1316 217 0.11
2012650 PORTUGAL OBRIGACOES DO TESOURO OT 0.475% 18/10/2030 EUR 1758 144 1683723 0.14
1296220 PORTUGAL OBRIGACOES DO TESOURO OT 0.7% 15/10/2027 EUR 1207 433 1181090 0.10
1137480 PORTUGAL OBRIGACOES DO TESOURO OT 0.9% 12/10/2035 EUR 938 209 856 284 0.07
928880 PORTUGAL OBRIGACOES DO TESOURO OT 1% 12/04/2052 EUR 578 005 512732 0.04
708990 PORTUGAL OBRIGACOES DO TESOURO OT 1.15% 11/04/2042 EUR 516 059 484 035 0.04
1182000 PORTUGAL OBRIGACOES DO TESOURO OT 1.65% 16/07/2032 EUR 1054 006 1047 157 0.09
2163070 PORTUGAL OBRIGACOES DO TESOURO OT 1.95% 15/06/2029 EUR 2201779 2044 599 0.17
2805650 PORTUGAL OBRIGACOES DO TESOURO OT 2.125% 17/10/2028 EUR 2845479 2694 266 0.23
1436610 PORTUGAL OBRIGACOES DO TESOURO OT 2.25% 18/04/2034 EUR 1429415 1306 841 0.11
2595610 PORTUGAL OBRIGACOES DO TESOURO OT 2.875% 15/10/2025 EUR 2709178 2589 147 0.22
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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)
Supranationals, Governments and Local Public Authorities, Debt Instruments (continued)

2180010 PORTUGAL OBRIGACOES DO TESOURO OT 2.875% 21/07/2026 EUR 2286 650 2175999 0.18
633000 PORTUGAL OBRIGACOES DO TESOURO OT 3.5% 18/06/2038 EUR 629 673 633 620 0.05
1236530 PORTUGAL OBRIGACOES DO TESOURO OT 3.875% 15/02/2030 EUR 1412836 1302 301 0.11
945650 PORTUGAL OBRIGACOES DO TESOURO OT 4.1% 15/02/2045 EUR 1154 038 1031326 0.09
1867990 PORTUGAL OBRIGACOES DO TESOURO OT 4.1% 15/04/2037 EUR 2256 988 1998 077 0.17
1856200 PORTUGAL OBRIGACOES DO TESOURO OT 4.125% 14/04/2027 EUR 2101603 1934 550 0.16
2034000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0% 15/07/2024 EUR 2004 718 1965 068 0.16
2368000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0% 20/02/2030 EUR 2068 398 1951 848 0.16
2621000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0% 20/02/2031 EUR 2267 606 2093 576 0.18
1935000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0% 20/04/2025 EUR 1871587 1825750 0.15
1645000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0% 20/10/2028 EUR 1440 384 1409 140 0.12
1137000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0% 20/10/2040 EUR 714 954 675 958 0.06
1171000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.25% 20/10/2036 EUR 879939 816 187 0.07
2489000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.5% 20/02/2029 EUR 2280437 2176 182 0.18
2448000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.5% 20/04/2027 EUR 2334 356 2231058 0.19
691000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.7% 20/04/2071 EUR 353029 315752 0.03
2009000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.75% 20/02/2028 EUR 1924 532 1817 141 0.15
1729000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.75% 20/03/2051 EUR 1125990 1004 808 0.08
2759000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.75% 20/10/2026 EUR 2687 439 2563 966 0.21
870000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.85% 30/06/2120 EUR 419 804 362 660 0.03
2178000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.9% 20/02/2032 EUR 1910 194 1837187 0.15
2138000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 1.2% 20/10/2025 EUR 2145007 2047 306 0.17
468 000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 1.5% 02/11/2086 EUR 374 211 284 273 0.02
1851000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 1.5% 20/02/2047 EUR 1634 477 1367 426 0.11
2307000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 1.65% 21/10/2024 EUR 2339599 2258 415 0.19
710000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 1.85% 23/05/2049 EUR 603 549 559 388 0.05
907 000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 2% 15/07/2026 EUR 887 720 878 584 0.07
1041000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 2.1% 20/09/2117 EUR 952 930 770 007 0.06
1588000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 2.4% 23/05/2034 EUR 1699 797 1496 055 0.13
1680000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 2.9% 20/02/2033 EUR 1668 484 1662 024 0.14
565000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 2.9% 23/05/2029 EUR 568 867 563 672 0.05
1514000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 3.15% 20/06/2044 EUR 1824 917 1537 437 0.13
360000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 3.15% 20/10/2053 EUR 361 401 364 651 0.03
780000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 3.8% 26/01/2062 EUR 1023 000 912124 0.08
2641000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 4.15% 15/03/2037 EUR 3421684 2947 488 0.25
1809000 REPUBLIC OF AUSTRIA GOVERNMENT BOND 4.85% 15/03/2026 EUR 2082819 1889 392 0.16
1640530 REPUBLIC OF AUSTRIA GOVERNMENT BOND 6.25% 15/07/2027 EUR 2062 607 1840 068 0.15
4721000 SPAIN GOVERNMENT BOND 0% 31/01/2025 EUR 4552 306 4472534 0.37
3787000 SPAIN GOVERNMENT BOND 0% 31/01/2026 EUR 3599137 3478094 0.29
4326000 SPAIN GOVERNMENT BOND 0% 31/01/2027 EUR 3943 833 3851135 0.32
4753000 SPAIN GOVERNMENT BOND 0% 31/01/2028 EUR 4249729 4106 497 0.34
3436000 SPAIN GOVERNMENT BOND 0% 31/05/2025 EUR 3253 448 3218329 0.27
4357000 SPAIN GOVERNMENT BOND 0.1% 30/04/2031 EUR 3600 239 3417674 0.29
3260000 SPAIN GOVERNMENT BOND 0.25% 30/07/2024 EUR 3204 802 3144 400 0.26
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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)

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

4332000
4 354 000
3803 000
4316 000
4161000
3760 000
2709000
1893 000
3786 000
3668 000
4676 000
4590 000
4 587 000
4312000
3870000
4754 000
1121000
4293000
3871000
4004 000
2197000
4010 000
4296 000
4610 000
3402 000
3978 000
3424 000
4040 000
2225000
3543 000
4304 000
1688 000
2679000

906 000
3953 000
4 564 000
3676 000
3683 000
3539000
2943000
4369 000
4261000

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

SPAIN GOVERNMENT BOND 0.5% 30/04/2030
SPAIN GOVERNMENT BOND 0.5% 31/10/2031
SPAIN GOVERNMENT BOND 0.6% 31/10/2029
SPAIN GOVERNMENT BOND 0.7% 30/04/2032
SPAIN GOVERNMENT BOND 0.8% 30/07/2027
SPAIN GOVERNMENT BOND 0.8% 30/07/2029
SPAIN GOVERNMENT BOND 0.85% 30/07/2037
SPAIN GOVERNMENT BOND 1% 30/07/2042
SPAIN GOVERNMENT BOND 1% 31/10/2050
SPAIN GOVERNMENT BOND 1.2% 31/10/2040
SPAIN GOVERNMENT BOND 1.25% 31/10/2030
SPAIN GOVERNMENT BOND 1.3% 31/10/2026
SPAIN GOVERNMENT BOND 1.4% 30/04/2028
SPAIN GOVERNMENT BOND 1.4% 30/07/2028
SPAIN GOVERNMENT BOND 1.45% 30/04/2029
SPAIN GOVERNMENT BOND 1.45% 31/10/2027
SPAIN GOVERNMENT BOND 1.45% 31/10/2071
SPAIN GOVERNMENT BOND 1.5% 30/04/2027
SPAIN GOVERNMENT BOND 1.6% 30/04/2025
SPAIN GOVERNMENT BOND 1.85% 30/07/2035
SPAIN GOVERNMENT BOND 1.9% 31/10/2052
SPAIN GOVERNMENT BOND 1.95% 30/04/2026
SPAIN GOVERNMENT BOND 1.95% 30/07/2030
SPAIN GOVERNMENT BOND 2.15% 31/10/2025
SPAIN GOVERNMENT BOND 2.35% 30/07/2033
SPAIN GOVERNMENT BOND 2.55% 31/10/2032
SPAIN GOVERNMENT BOND 2.7% 31/10/2048
SPAIN GOVERNMENT BOND 2.75% 31/10/2024
SPAIN GOVERNMENT BOND 2.8% 31/05/2026
SPAIN GOVERNMENT BOND 2.9% 31/10/2046
SPAIN GOVERNMENT BOND 3.15% 30/04/2033
SPAIN GOVERNMENT BOND 3.45% 30/07/2043
SPAIN GOVERNMENT BOND 3.45% 30/07/2066
SPAIN GOVERNMENT BOND 3.9% 30/07/2039
SPAIN GOVERNMENT BOND 4.2% 31/01/2037
SPAIN GOVERNMENT BOND 4.65% 30/07/2025
SPAIN GOVERNMENT BOND 4.7% 30/07/2041
SPAIN GOVERNMENT BOND 4.9% 30/07/2040
SPAIN GOVERNMENT BOND 5.15% 31/10/2028
SPAIN GOVERNMENT BOND 5.15% 31/10/2044
SPAIN GOVERNMENT BOND 5.75% 30/07/2032
SPAIN GOVERNMENT BOND 5.9% 30/07/2026

EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR

3832033 3619256 0.30
3785084 3482068 0.29
3469 386 3242 096 0.27
3641110 3466 827 0.29
3968 201 3776024 0.32
3331366 3258 153 0.27
2080424 1892 941 0.16
1285997 1193 839 0.10
2532294 2029 561 017
2808 802 2506 381 0.21
4377 893 4072 562 0.34
4 555 826 4308 541 0.36
4495 276 4217701 0.35
4230074 3949620 0.33
3735210 3513534 0.29
4679 089 4412140 0.37
659 359 544 089 0.05
4246 243 4024 430 0.34
3907 397 3747 051 0.31
3687 857 3363 520 0.28
1578 383 1455798 0.12
4105 049 3862 191 0.32
4287 463 3950 301 0.33
4698 509 4 490 601 0.38
3354 053 3104 427 0.26
3881972 3728182 0.31
3274233 2823 807 0.24
4226 500 4004 569 0.34
2208 589 2188 866 0.18
3524 837 3068 982 0.26
4226 515 4220158 0.35
1593 110 1604 528 0.13
2929790 2443 060 0.20
902 865 926 313 0.08
4736442 4215716 0.35
4981828 4675270 0.39
4783 544 4153 696 0.35
4792226 4243074 0.36
4197 714 3865048 0.32
4119172 3529716 0.30
5765 282 5203 566 0.44
5063 730 4574780 0.38
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MULTI UNITS LUXEMBOURG - Lyxor Euro Government Bond (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)
Supranationals, Governments and Local Public Authorities, Debt Instruments (continued)
4831780 SPAIN GOVERNMENT BOND 6% 31/01/2029 EUR 5994 145 5505 282 0.46
Total Supranationals, Governments and Local Public Authorities, Debt Instruments 1271 568 615 1183 658 704 99.07
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 1271 568 615 1183 658 704 99.07
Total Investments 1271568 615 1183 658 704 99.07
The accompanying notes form an integral part of these financial statements. 204
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MULTI UNITS LUXEMBOURG - Lyxor Euro Government Bond (DR) UCITS ETF

Economic and Geographical Classification of Investments

Economic classification

%

Governments

99.07

99.07

Geographical classification %
France 23.98
Italy 22.28
Germany 19.16
Spain 14.41
Belgium 5.57
Netherlands 4.60
Austria 372
Portugal 2.08
Ireland 1.74
Finland 1.53

99.07
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MULTI UNITS LUXEMBOURG - Lyxor Core Euro Government Inflation-Linked Bond (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

Supranationals, Governments and Local Public Authorities, Debt Instruments
34521260 DEUTSCHE BUNDESREPUBLIK INFLATION LINKED BOND FRN 15/04/2026 EUR 41 247 358 41688 193 3.99
39826 050 DEUTSCHE BUNDESREPUBLIK INFLATION LINKED BOND FRN 15/04/2030 EUR 51574 679 50 287 525 4.81
16092080 DEUTSCHE BUNDESREPUBLIK INFLATION LINKED BOND FRN 15/04/2033 EUR 19726 786 18 958 735 1.82
24542790 DEUTSCHE BUNDESREPUBLIK INFLATION LINKED BOND FRN 15/04/2046 EUR 36 331 549 31739630 3.04
23002330 FRANCE GOVERNMENT BOND OAT FRN 01/03/2025 EUR 26 076 151 26 372 321 2.53
21396080 FRENCH REPUBLIC GOVERNMENT BOND OAT FRN 01/03/2026 EUR 24161 591 24 492 308 2.35
27198330 FRENCH REPUBLIC GOVERNMENT BOND OAT FRN 01/03/2028 EUR 31626 341 31124 272 2.98
23762490 FRENCH REPUBLIC GOVERNMENT BOND OAT FRN 01/03/2029 EUR 27 539 258 27 284 545 2.61
10592460 FRENCH REPUBLIC GOVERNMENT BOND OAT FRN 01/03/2032 EUR 12 098 932 11595 106 1.1
12814220 FRENCH REPUBLIC GOVERNMENT BOND OAT FRN 01/03/2036 EUR 14651 176 13 563 887 1.30
32217880 FRENCH REPUBLIC GOVERNMENT BOND OAT FRN 25/07/2024 EUR 38311195 39738152 3.80
40762390 FRENCH REPUBLIC GOVERNMENT BOND OAT FRN 25/07/2027 EUR 57 327 228 56 130 412 5.36
16515250 FRENCH REPUBLIC GOVERNMENT BOND OAT FRN 25/07/2029 EUR 30 567 025 28 506 531 2.73
30982780 FRENCH REPUBLIC GOVERNMENT BOND OAT FRN 25/07/2030 EUR 39717 891 38795038 3.7
19752610 FRENCH REPUBLIC GOVERNMENT BOND OAT FRN 25/07/2031 EUR 23507 736 22 466 511 2.15
20725220 FRENCH REPUBLIC GOVERNMENT BOND OAT FRN 25/07/2032 EUR 41266 308 38 826 629 3.72
21257850 FRENCH REPUBLIC GOVERNMENT BOND OAT FRN 25/07/2036 EUR 25717 687 24100 028 2.31
10326 000 FRENCH REPUBLIC GOVERNMENT BOND OAT FRN 25/07/2038 EUR 11300 950 11048 974 1.06
23246190 FRENCH REPUBLIC GOVERNMENT BOND OAT FRN 25/07/2040 EUR 43061 663 38 846 713 3.72
23422870 FRENCH REPUBLIC GOVERNMENT BOND OAT FRN 25/07/2047 EUR 30 093 061 25707 285 2.46
9942950 FRENCH REPUBLIC GOVERNMENT BOND OAT FRN 25/07/2053 EUR 12 016 062 10 162 533 0.97
17 066 000  ITALY BUONI POLIENNALI DEL TESORO FRN 15/05/2026 EUR 19 008 187 19312 182 1.85
28539000 ITALY BUONI POLIENNALI DEL TESORO FRN 15/05/2028 EUR 33730976 34270 334 3.28
5533000 ITALY BUONI POLIENNALI DEL TESORO FRN 15/05/2029 EUR 5503 558 5537 422 0.53
24 827000 ITALY BUONI POLIENNALI DEL TESORO FRN 15/05/2030 EUR 27033 316 26 936 855 2.58
28773000 ITALY BUONI POLIENNALIDEL TESORO FRN 15/05/2033 EUR 27 535 443 27 589 640 2.64
7192000 ITALY BUONI POLIENNALI DEL TESORO FRN 15/05/2039 EUR 7472598 7632 281 0.73
12232000 ITALY BUONI POLIENNALI DEL TESORO FRN 15/05/2051 EUR 11095 722 9483 659 0.91
23802000 ITALY BUONI POLIENNALIDEL TESORO FRN 15/09/2024 EUR 28 960 393 29505 513 2.83
22601000 ITALY BUONI POLIENNALI DEL TESORO FRN 15/09/2026 EUR 31028 759 30792134 2.95
26262000 ITALY BUONI POLIENNALI DEL TESORO FRN 15/09/2032 EUR 31127618 30931 641 2.96
23513000 ITALY BUONI POLIENNALI DEL TESORO FRN 15/09/2035 EUR 38167 331 36 344 467 348
23381000 ITALY BUONI POLIENNALI DEL TESORO FRN 15/09/2041 EUR 36 990 252 34 418 744 3.30
23681000 SPAIN GOVERNMENT INFLATION LINKED BOND - 1US A2B - FRN 30/11/2024 EUR 28 908 089 29 206 868 2.80
26 687 000 SPAIN GOVERNMENT INFLATION LINKED BOND FRN 30/11/2027 EUR 32016 165 32017 009 3.07
30273000 SPAIN GOVERNMENT INFLATION LINKED BOND FRN 30/11/2030 EUR 37 854 551 36 960 760 3.54
31311000 SPAIN GOVERNMENT INFLATION LINKED BOND FRN 30/11/2033 EUR 37620 134 36 083 977 345
Total Supranationals, Governments and Local Public Authorities, Debt Instruments 1071973719 1038 458 814 99.43
Total Transferable securities and money market instruments admitted to an official exchange listing or

dealt in on another regulated market 1071973719 1038 458 814 99.43
Total Investments 1071973719 1038 458 814 99.43
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MULTI UNITS LUXEMBOURG - Lyxor Core Euro Government Inflation-Linked Bond (DR)

UCITS ETF

Economic and Geographical Classification of Investments

Economic classification

%

Governments

99.43

99.43

Geographical classification %
France 44.88
Italy 28.03
Germany 13.66
Spain 12.86

99.43
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MULTI UNITS LUXEMBOURG - Lyxor FTSE 100 UCITS ETF

Schedule of Investments

Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency GBP GBP  net assets
Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market
Shares
11379 ABBVIE INC usD 1352 097 1205 888 0.23
15502 ADOBE INC usb 4461768 5962 469 1.15
85747 ADVANCED MICRO DEVICES INC usb 6077 264 7682795 1.48
34598 ALPHABET CLASS -A usb 2806 088 3257 494 0.63
188845 ALPHABET INC usD 18 571 587 17 968 906 3.46
223280 AMAZON.COMINC usD 20379 208 22 894 577 4.41
114726 APPLE INC usD 15955 197 17 503 902 3.37
60 181  ARCHER-DANIELS-MIDLAND CO usb 3594 744 3576 760 0.69
19357 ARISTANETWORKS INC usb 2593370 2467 473 0.48
8896 AUTOZONE INC usb 18 502 222 17 446 898 3.36
17550 AVANTOR INC usb 418 045 283 541 0.05
743264 AXASA EUR 16 661 325 17 237 410 3.32
2154 BILL.COM HOLDINGS INC usD 318 045 197 976 0.04
322140 BNP PARIBAS SA EUR 11683 369 15956 373 3.08
24071 CAESARS ENTERTAINMENT INC usb 1264 167 965 044 0.19
13186 CENTENE CORP usb 687 884 699 574 0.13
95038 CHARLES SCHWAB CORP usb 4048 371 4237 069 0.82
46 923 CHEVRON CORP usD 5873 497 5807 523 112
91668 COGNIZANT TECHNOLOGY SOLUTIONS CORP -A usD 4644 849 4706 915 0.91
63998 COLGATE-PALMOLIVE CO usD 4032 041 3878119 0.75
69447 CONSTELLATION BRANDS INC - A usD 13 086 094 13 444 867 2.59
7961 COSTCO WHOLESALE CORP usb 3160173 3371281 0.65
6198 CUMMINS INC usb 1127 696 1195197 0.23
78778 CVS HEALTH CORP usb 4603 722 4283610 0.83
311000 DANONE SA EUR 18 530 685 14 982 904 2.89
831023 DEUTSCHE LUFTHANSAAG - REG EUR 7096 077 6688 562 1.29
18074 DOLLAR TREE INC usD 2125625 2040 068 0.39
11930 ELILILLY & CO usb 4252 577 4400 816 0.85
473212  ENGIE SA (ISIN FR00140066D6) EUR 5348 810 6183 891 1.19
5714 EPAM SYSTEMS INC usb 1234 242 1010 133 0.19
140 377 FORTINET INC usb 6978 855 8346 392 1.61
151153 FOX CORP (ISIN US35137L2043) usD 3544 014 3791489 0.73
8255 GARTNERINC usD 1718 550 2274616 0.44
16631 HERSHEY CO usD 3473100 3266 445 0.63
1565 ILLUMINAINC usb 298 048 230797 0.04
3791  INSULET CORP usb 748 396 859 799 0.17
424 363 INTEL CORP usb 10 853 346 11162 006 2.15
32332 INTUITIVE SURGICAL INC usD 7853720 8696 028 1.68
6558 KLACORP usD 2420725 2501898 0.48
42965 LAS VEGAS SANDS CORP usD 1799 984 1960 114 0.38
16166  LIVE NATION ENTERTAINMENT INC usD 1356 528 1158 529 0.22
44 387 MARRIOTT INTERNATIONAL INC/MD - A usb 6171602 6413274 1.24
29644 MATCH GROUP INC usb 2605437 975 822 0.19
33575 MCKESSON CORP usb 10 695 842 11284 895 2.18
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Schedule of Investments (continued)

Nominal
value/ Quotation Cost Market value % of
Quantity  Description Currency GBP GBP  net assets
Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)
Shares (continued)
112913  METAPLATFORMS INC usb 19 541 755 25487 899 4.90
8243 MICROCHIP TECHNOLOGY INC usb 560 497 580 876 0.1
99478 MICROSOFT CORP usb 25969 981 26 646 099 5.13
5879 MOLINAHEALTHCARE INC usb 1502 724 1393011 0.27
50933 NETFLIXINC usb 14 289 849 17 647 117 3.40
63885 NVIDIACORP usb 20432 380 21256 818 4.10
7253 OKTAINC usb 778 377 395 642 0.08
3259 ON SEMICONDUCTOR CORP usb 1965 804 2424 946 0.47
4885 O'REILLY AUTOMOTIVE INC usb 3350126 3670649 0.71
95657 PEPSICO INC usb 13919 951 13936 159 2.69
44675 PFIZERINC usb 1354 845 1288939 0.25
32527 PPG INDUSTRIES INC usb 3561949 3794 230 0.73
108698 PROCTER & GAMBLE CO usb 13164 274 12973 588 2.50
44778 QORVOINC usb 4205935 3593611 0.69
40097 QUALCOMM INC usb 3642 609 3754423 0.72
46 943  RAYTHEON TECHNOLOGIES CORP usb 3544 004 3617 080 0.70
172941 SANOFI EUR 11 358 349 14 573 795 2.81
13919 SEAGENINC usb 1543796 2107 109 0.41
43161  SHERWIN-WILLIAMS CO usb 8 186 446 9014 200 1.74
5293 SOLAREDGE TECHNOLOGIES INC usb 1228 971 1120 143 0.22
45918 STARBUCKS CORP usb 3660 991 3577830 0.69
322 TELEDYNE TECHNOLOGIES INC usb 111 384 104 124 0.02
40823 TESLAINC usb 6704 247 8405494 1.62
64224 T-MOBILE US INC usb 7233044 7016 783 1.35
5990 TYLER TECHNOLOGIES INC usb 1694 026 1962 226 0.38
35345 UNITEDHEALTH GROUP INC usb 13105272 13 362 458 2.58
803993  VIVENDI SE EUR 4338 651 5799 691 1.12
128421 VMWARE INC -A usb 12819 310 14 514 466 2.80
4405 WALMART INC usb 531218 544 605 0.10
19901  WELLS FARGO & CO usb 637 359 668 094 0.13
369910 WESTERN DIGITAL CORP usb 13205 279 11036 144 213
37951 WOLTERS KLUWER NV EUR 3755913 3787618 0.73
33057 YUM! BRANDS INC usb 3475033 3602 537 0.69
Total Shares 490 383 335 518 118 543 99.88
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market 490 383 335 518 118 543 99.88
Total Investments 490 383 335 518 118 543 99.88
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Economic and Geographical Classification of Investments

Economic classification % Geographical classification %
Software and Computer Services 21.43 United States of America 83.45
Technology Hardware and Equipment 15.71 France 14.41
Retailers 9.63 Germany 1.29
Personal Care, Drug and Grocery Stores 6.25 Netherlands 0.73
Media 5.98 99.88
Beverages 528
Pharmaceuticals and Biotechnology 4.76
Food Producers 4.21
Travel and Leisure 3.41
Non-life Insurance 3.32
Banks 3.20
Health Care Providers 2.98
General Industrials 247
Medical Equipment and Services 1.73
Automobiles and Parts 1.62
Industrial Transportation 1.52
Telecommunications Service Providers 1.35
Gas, Water and Multi-utilities 1.19
QOil, Gas and Coal 1.12
Investment Banking and Brokerage Services 0.82
Aerospace and Defense 0.70
Industrial Support Services 0.48
Telecommunications Equipment 0.48
Alternative Energy 0.22
Electronic and Electrical Equipment 0.02
99.88
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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
Shares
9883 AO SMITH CORP usD 588 901 719 285 0.02
87481 ABBLTD CHF 2490 840 3440030 0.11
96 007 ABBOTT LABORATORIES usb 10 043 377 10 466 683 0.34
96742 ABBVIE INC usb 11 962 358 13 034 050 0.43
13907 ABN AMRO BANK NV EUR 221 856 215905 0.01
71695 ABRDNPLC GBP 256 894 198 886 0.01
33909 ACCENTUREPLC-A usD 9226 202 10 463 639 0.34
1287 ACCIONA SA EUR 232784 218 200 0.01
5596 ACCOR SA EUR 212 448 207 700 0.01
8313 ACSACTIVIDADES DE CONSTRUCCION Y SERVICIOS SA EUR 226 160 291765 0.01
39719 ACTIVISION BLIZZARD INC usb 2906 096 3348 312 0.11
5254 ADECCO GROUP AG - REG CHF 282290 171 661 0.01
31774 ADEVINTAASA NOK 356 566 208 790 0.01
9702 ADIDASAG -REG EUR 2324 061 1881780 0.06
6401 ADMIRAL GROUP PLC GBP 225775 169 430 0.01
24252 ADOBE INC usb 9945 853 11 858 985 0.39
3280 ADVANCE AUTO PARTS INC usb 587 371 230 584 0.01
84 039 ADVANCED MICRO DEVICES INC usD 6672532 9572 882 0.31
9953 ADVANTEST CORP JPY 655 671 1318 711 0.04
1274 ADYEN NV EUR 2186 953 2204 157 0.07
10581 AECOM usD 913 822 896 105 0.03
58861 AEGON NV EUR 274613 297 326 0.01
4494  AENASME SA EUR 647 052 725 637 0.02
35295 AEON COLTD JPY 768 065 718 427 0.02
10154  AERCAP HOLDINGS NV usD 520018 644 982 0.02
976  AEROPORTS DE PARIS EUR 149 829 140 023 0.00
30747 AES CORP usD 674 394 637 385 0.02
28767 AFLACINC usb 1579192 2007 937 0.07
12549 AGCINC JPY 460 774 448 268 0.01
5652 AGEAS SAINV EUR 293 240 228 833 0.01
13922 AGILENT TECHNOLOGIES INC usb 1603 582 1674121 0.05
23791 AGNICO EAGLE MINES LTD CAD 1192 344 1189 297 0.04
610935 AIAGROUPLTD HKD 6233943 6 166 594 0.20
69799 AIB GROUPPLC EUR 285142 293180 0.01
5764 AIR CANADA CAD 129 590 108 852 0.00
3719 AIRLIQUIDE SA (ISIN FR0000053951) EUR 369 948 666 230 0.02
23781 AIRLIQUIDE SA (ISIN FR0000120073) EUR 3161598 4260 181 0.14
12403 AIR PRODUCTS AND CHEMICALS INC usD 3107 357 3715071 0.12
20673 AIRBNBINC usD 2940789 2649 452 0.09
33891 AIRBUS SE EUR 4042170 4894 022 0.16
4893 AISIN CORP JPY 182734 149 869 0.00
30741 AJINOMOTO CO INC JPY 884 125 1217 432 0.04
7856 AKAMAI TECHNOLOGIES INC usb 741 814 706 019 0.02
29191 AKERBPASA NOK 835 746 686 074 0.02
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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)
10823 AKZO NOBEL NV EUR 928 452 882 286 0.03
5574 ALBEMARLE CORP usb 1088 419 1243 504 0.04
29067 ALBERTSONS COMPANIES INC usb 591775 634 242 0.02
9637 ALCOACORP usb 594 777 326 983 0.01
24377 ALCONINC CHF 1609 911 2019 069 0.07
11113 ALEXANDRIA REAL ESTATE EQUITIES INC usD 1661 791 1261214 0.04
17153  ALFALAVALAB SEK 493 051 624 102 0.02
43316 ALGONQUIN POWER & UTILITIES CORP CAD 616 316 358 435 0.01
4450 ALIGN TECHNOLOGY INC usb 1601275 1573698 0.05
46469  ALIMENTATION COUCHE-TARD INC CAD 1844 703 2385463 0.08
7009 ALLEGION PLC usb 769 851 841220 0.03
17000 ALLIANT ENERGY CORP usD 924 162 892 160 0.03
22938 ALLIANZ SE - REG EUR 5180 769 5335 406 0.17
13051 ALLSTATE CORP usD 1523 886 1423 081 0.05
11982 ALLY FINANCIAL INC usb 457 200 323 634 0.01
5592 ALNYLAM PHARMACEUTICALS INC usb 868 190 1062 144 0.03
321674 ALPHABET CLASS -A usb 32719 840 38 504 377 127
290321 ALPHABET INC usD 29 560 300 35120 130 1.16
10555 ALSTOM SA EUR 435495 314 604 0.01
9211 ALTAGAS LTD CAD 158 351 165 665 0.01
102625 ALTRIAGROUP INC usD 4867 248 4648913 0.15
23771 AMADEUS IT GROUP SA-A EUR 1473919 1807 611 0.06
497 225 AMAZON.COM INC usb 63 866 873 64 818 251 213
83913 AMCORPLC usb 1016 566 887 352 0.03
12917  AMEREN CORP usD 1102 271 1054 931 0.03
24212 AMERICAN ELECTRIC POWER CO INC usD 2156 415 2038 529 0.07
35661 AMERICAN EXPRESS CO usD 5410616 6212 146 0.20
5886 AMERICAN FINANCIAL GROUP INC/OH usb 695 323 698 963 0.02
16144  AMERICAN HOMES 4 RENT usb 596 664 572 305 0.02
39260 AMERICAN INTERNATIONAL GROUP INC usb 2039713 2259020 0.07
25474 AMERICAN TOWER CORP usb 5850 942 4940 428 0.16
11322 AMERICAN WATER WORKS CO INC usD 1602 997 1616 216 0.05
6147 AMERIPRISE FINANCIAL INC usD 1421756 2041788 0.07
8232 AMERISOURCEBERGEN CORP usD 982 570 1584 084 0.05
13511 AMETEKINC usb 1602213 2187 161 0.07
28748 AMGEN INC usb 6603 704 6382631 0.21
33475 AMPHENOL CORP -A usb 2208129 2843701 0.09
4094 AMPLIFON SPA EUR 175 967 150 032 0.00
7835 AMPOLLTD AUD 162 214 156 148 0.01
2003 AMUNDI SA EUR 154 721 118 114 0.00
5284 ANAHOLDINGS INC JPY 136 544 125250 0.00
27834 ANALOG DEVICES INC usb 4229 875 5422 342 0.18
67707 ANGLO AMERICAN PLC GBP 2383277 1922135 0.06
44662 ANHEUSER-BUSCH INBEV SA/NV EUR 2874761 2525481 0.08
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

Shares (continued)
32798 ANNALY CAPITAL MANAGEMENT INC usD 873683 656 288 0.02
4006 ANSYSINC usb 1121585 1323 062 0.04
35421 ANTOFAGASTAPLC GBP 623 325 657 919 0.02
179965 ANZ GROUP HOLDINGS LTD AUD 3193678 2840 308 0.09
10715 AONPLC-A usD 2686 328 3698 818 0.12
103 AP MOLLER - MAERSKA/S - A DKK 209 750 179 291 0.01
190 AP MOLLER - MAERSKA/S - B DKK 402 178 333376 0.01
16544 APACORP usb 777710 565 308 0.02
38791 APAGROUP AUD 278 150 250 208 0.01
25181 APOLLO GLOBAL MANAGEMENT INC usb 1536 590 1934 153 0.06
849627 APPLEINC usb 107 834 750 164 802 148 541
45778 APPLIED MATERIALS INC usD 4536712 6616 752 0.22
13477 APTIVPLC usD 1500 985 1375 867 0.05
7576 ARAMARK usD 275 055 326 147 0.01
37708 ARC RESOURCES LTD CAD 567 932 503 521 0.02
36673 ARCELORMITTAL SA EUR 904 705 997 455 0.03
24236 ARCH CAPITAL GROUP LTD usb 1182932 1814 065 0.06
26692 ARCHER-DANIELS-MIDLAND CO usD 1711597 2016 848 0.07
10275 ARES MANAGEMENT CORP -A usD 805 441 989 996 0.03
2332 ARGENXSE EUR 707 943 904 213 0.03
13659 ARISTANETWORKS INC usD 1361395 2213578 0.07
21693 ARISTOCRAT LEISURE LTD AUD 548 350 558 248 0.02
2018 ARKEMASA EUR 233 883 190 001 0.01
2289 ARROW ELECTRONICS INC usb 217 369 327 853 0.01
12198 ARTHUR J GALLAGHER & CO usD 1854 724 2678315 0.09
25922  ASAHI GROUP HOLDINGS LTD JPY 978 603 999 683 0.03
7096 ASAHIINTECC CO LTD JPY 177 952 138 007 0.00
71481 ASAHI KASEI CORP JPY 664 406 480 711 0.02
27456 ASHTEAD GROUP PLC GBP 1428775 1900 277 0.06
3054 ASM INTERNATIONAL NV EUR 1014 703 1293 949 0.04
21261 ASML HOLDING NV EUR 10 884 047 15378 783 0.51
2378 ASPEN TECHNOLOGY INC usD 548 118 398 577 0.01
45399 ASSAABLOY AB SEK 1110 055 1088 601 0.04
64 631  ASSICURAZIONI GENERALI SPA EUR 1202212 1312 941 0.04
26128 ASSOCIATED BRITISH FOODS PLC GBP 567 553 661 362 0.02
1873 ASSURANT INC usb 253 747 235474 0.01
109 114  ASTELLAS PHARMAINC JPY 1678 110 1622 347 0.05
85077 ASTRAZENECAPLC GBP 9842 323 12196 319 0.40
10493 ASXLTD AUD 608 424 440 034 0.01
131913  ATLAS COPCO AB SEK 1534 503 1897 848 0.06
94748 ATLAS COPCOAB -B SEK 1013484 1177 625 0.04
8908 ATLASSIAN CORP usb 1463 808 1494 851 0.05
8454 ATMOS ENERGY CORP usb 894 301 983 538 0.03
401049 AT&TINC usb 8322109 6396 732 0.21
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Shares (continued)

123985 AUCKLAND INTERNATIONAL AIRPORT LTD NzD 606 638 649 449 0.02
159903  AURIZON HOLDINGS LTD AUD 442 655 417 242 0.01
31257  AUTO TRADER GROUP PLC GBP 237 812 242 562 0.01
12238 AUTODESK INC usb 2607 591 2504017 0.08
23580 AUTOMATIC DATA PROCESSING INC usb 4803 420 5182 648 0.17
1023 AUTOZONE INC usb 1720040 2550707 0.08
9083  AVALONBAY COMMUNITIES INC usb 1831104 1719139 0.06
31309 AVANTOR INC usb 845 289 643 087 0.02
5338 AVERY DENNISON CORP usb 934 936 917 068 0.03
140945 AVIVAPLC GBP 728 481 708 155 0.02
104075 AXASA EUR 2829 967 3068 576 0.10
5065 AXON ENTERPRISE INC usb 1010 468 988 283 0.03
4100 AZBIL CORP JPY 177723 128 530 0.00
1395 AZRIELI GROUPLTD ILS 102 770 78190 0.00
4497 BACHEMHOLDINGAG-B CHF 503 540 392 076 0.01
44596 BAKER HUGHES CO usb 1178709 1409 680 0.05
19766 BALLCORP usb 1365 480 1150 579 0.04
1506 BALOISE HOLDING AG - REG CHF 249 061 221194 0.01
321951  BANCO BILBAO VIZCAYAARGENTARIA SA EUR 1755458 2469 980 0.08
881859 BANCO SANTANDER SA EUR 3035413 3256 736 0.11
28671 BANDAINAMCO HOLDINGS INC JPY 636 065 658 777 0.02
37348  BANK HAPOALIM BM ILS 304 350 305 752 0.01
47767 BANKLEUMI LE-ISRAEL BM ILS 372 286 355 136 0.01
383109 BANK OF AMERICA CORP usb 13 569 691 10991 397 0.36
49748 BANK OF IRELAND GROUP PLC EUR 399 939 474 256 0.02
35244 BANK OF MONTREAL CAD 3290 459 3186 467 0.10
46 449  BANK OF NEW YORK MELLON CORP usb 2148 885 2067909 0.07
67 155  BANK OF NOVA SCOTIA CAD 3822 050 3363 633 0.1
803861 BARCLAYS PLC GBP 1748 724 1567 513 0.05
33611  BARRATT DEVELOPMENTS PLC GBP 288 494 176 693 0.01
83932 BARRICK GOLD CORP CAD 1622 240 1421403 0.05
117 BARRY CALLEBAUTAG - REG CHF 258 524 225 856 0.01
52329 BASF SE-REG EUR 3362 350 2538834 0.08
8692 BATH & BODY WORKS INC usb 504 220 325 950 0.01
22835 BAXTER INTERNATIONAL INC usb 1700 824 1040 363 0.03
12800 BAYCURRENT CONSULTING INC JPY 502 735 475 389 0.02
57968 BAYERAG EUR 3550435 3204 527 0.10
18691 BAYERISCHE MOTOREN WERKE AG EUR 1685 554 2294 494 0.08
5556 BAYERISCHE MOTOREN WERKE AG - PFD EUR 451661 631618 0.02
7410 BCEINC CAD 336 539 338 223 0.01
8184 BECHTLEAG EUR 395 505 324 292 0.01
14497 BECTON DICKINSON & CO usb 3592 092 3827 353 0.13
3314 BEIERSDORF AG EUR 367 083 438 388 0.01
37192 BEIJER REFAB SEK 548 455 473795 0.02
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17704 BENTLEY SYSTEMS INC usb 948 502 960 088 0.03
3691 BERKELEY GROUP HOLDINGS PLC GBP 209 221 184 087 0.01
70475 BERKSHIRE HATHAWAY INC - B usb 19303 717 24031975 0.80
12600 BESTBUY COINC usb 1109 152 1032570 0.03
265005 BHP GROUPLTD AUD 7448 495 7936 259 0.26
4824 BILL.COM HOLDINGS INC usb 958 991 563 684 0.02
8317 BIOGENINC usb 2223483 2369 097 0.08
10400 BIOMARIN PHARMACEUTICAL INC usb 881180 901472 0.03
3798 BIOMERIEUX EUR 369 801 398 285 0.01
735 BIO-RAD LABORATORIES INC usb 387 635 278 653 0.01
10326 BIO-TECHNE CORP usb 983 861 842 911 0.03
5106 BLACK KNIGHT INC usb 359 563 304 981 0.01
8193 BLACKROCK INC usb 5513126 5662 510 0.19
37641 BLACKSTONEINC-A usb 3295 246 3499484 0.11
33585 BLOCKINC-A usb 3465 502 2235753 0.07
35796 BLUESCOPE STEELLTD AUD 430 353 489 657 0.02
58 394  BNP PARIBAS SA EUR 3328 220 3677217 0.12
188202 BOC HONG KONG HOLDINGS LTD HKD 642 412 575180 0.02
31889 BOEING CO usb 7102 405 6733681 0.22
13428 BOLIDEN AB SEK 526 994 387 313 0.01
29071 BOLLORE SE EUR 138 210 181101 0.01
1966 BOOKING HOLDINGS INC usb 4093 858 5308 849 017
9346 BOOZ ALLEN HAMILTON HOLDING CORP usb 772022 1043014 0.03
16626 BORGWARNER INC usb 689 188 813178 0.03
4879 BOSTON PROPERTIES INC usb 582 759 280 982 0.01
75247 BOSTON SCIENTIFIC CORP usb 3118 951 4070 110 0.13
7545 BOUYGUES SA EUR 292712 253 204 0.01
930900 BPPLC GBP 4967 735 5424 526 0.18
85639 BRAMBLES LTD AUD 685 599 821450 0.03
9575 BRENNTAG SE EUR 669 156 745 868 0.02
37694 BRIDGESTONE CORP JPY 1512 806 1536 604 0.05
111544  BRISTOL-MYERS SQUIBB CO usb 7253 400 7133239 0.23
110731 BRITISH AMERICAN TOBACCO PLC GBP 4389538 3671456 0.12
28947 BRITISH LAND COPLC GBP 202 492 111435 0.00
22695 BROADCOM INC usb 10944 015 19 686 324 0.65
5646 BROADRIDGE FINANCIAL SOLUTIONS INC usb 846 969 935 147 0.03
15660 BROOKFIELD ASSET MANAGEMENT LTD -A CAD 549 159 511712 0.02
80 147  BROOKFIELD CORP CAD 2902 246 2701282 0.09
4246 BROOKFIELD RENEWABLE CORP - A CAD 195 815 134 091 0.00
7764 BROTHER INDUSTRIES LTD JPY 151 507 12779 0.00
12069 BROWN & BROWN INC usb 655 144 830 830 0.03
16246 BROWN-FORMAN CORP - B usb 1082 897 1084 908 0.04
293498 BT GROUPPLC GBP 688 393 456 531 0.01
56609 BUDWEISER BREWING CO APAC LTD HKD 178 453 145919 0.00
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9653 BUILDERS FIRSTSOURCE INC usb 1119 209 1312808 0.04
7739 BUNGELTD usb 643 136 730175 0.02
17241  BUNZLPLC GBP 563 153 657 356 0.02
13314 BURBERRY GROUP PLC GBP 332 849 358 844 0.01
9667 BUREAU VERITAS SA EUR 265 466 264 933 0.01
4309 BURLINGTON STORES INC usb 1006 556 678 194 0.02
14798 CADENCE DESIGN SYSTEMS INC usb 1926 818 3470427 0.11
24566 CAEINC CAD 530 946 550 436 0.02
7028 CAESARS ENTERTAINMENT INC usb 706 395 358 217 0.01
208826  CAIXABANK SA EUR 698 087 862 789 0.03
3360 CAMDEN PROPERTY TRUST usb 425678 365 803 0.01
30284 CAMECO CORP CAD 698 269 949 521 0.03
10748 CAMPBELL SOUP CO usb 510 513 491 291 0.02
9651 CANADIAN APARTMENT PROPERTIES REIT CAD 364 374 370 934 0.01
55439 CANADIAN IMPERIAL BANK OF COMMERCE CAD 2654 288 2369 587 0.08
33007 CANADIAN NATIONAL RAILWAY CO CAD 3660 230 4001404 0.13
54 170  CANADIAN NATURAL RESOURCES LTD CAD 2119152 3048 922 0.10
48559  CANADIAN PACIFIC KANSAS CITY LTD CAD 3241 557 3926 461 0.13
1887 CANADIAN TIRE CORP LTD - A CAD 240 567 258 277 0.01
4200 CANADIAN UTILITIES LTD CAD 115473 108 897 0.00
58900 CANON INC JPY 1416 722 1544 477 0.05
5800 CAPCOM COLTD JPY 160 377 228 533 0.01
8534 CAPGEMINI SE EUR 1430 984 1615854 0.05
18624  CAPITAL ONE FINANCIAL CORP usb 2182945 2036 907 0.07
242439  CAPITALAND ASCENDAS REIT SGD 508 828 487 262 0.02
278531  CAPITALAND INTEGRATED COMMERCIAL TRUST SGD 448 611 393 096 0.01
168 649  CAPITALAND INVESTMENT LTD/SINGAPORE SGD 278 498 412 480 0.01
12339 CARDINAL HEALTH INC usb 722 157 1166 899 0.04
4016 CARL ZEISS MEDITEC AG EUR 559 002 433939 0.01
3822 CARLISLE COS INC usb 1073519 980 458 0.03
6556 CARLSBERGAS-B DKK 963 692 1047 537 0.03
5275 CARLYLE GROUP INC usb 204 149 168 536 0.01
5330 CARMAXINC usb 543 512 446 121 0.01
64766 CARNIVAL CORP usb 1143 284 1219 544 0.04
20407 CARREFOUR SA EUR 376 559 386 392 0.01
51232 CARRIER GLOBAL CORP usb 1863 055 2546 743 0.08
12025 CATALENTINC usb 983 212 521404 0.02
28913 CATERPILLARINC usb 5393 956 7114 044 0.23
7880 CBOE GLOBAL MARKETS INC usb 993 864 1087 519 0.04
14335 CBRE GROUP INC usb 1057 033 1156 978 0.04
4981 CCLINDUSTRIES INC CAD 233 363 245120 0.01
6805 CDW CORP/DE usb 1061 936 1248718 0.04
8131 CELANESE CORP-A usb 938 528 941570 0.03
28073 CELLNEX TELECOM SAU EUR 1297 035 1132917 0.04
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63307 CENOVUS ENERGY INC CAD 784708 1076 421 0.04
26818 CENTENE CORP usb 1945 056 1808 874 0.06
33661 CENTERPOINT ENERGY INC usb 926 822 981218 0.03
6461 CENTRAL JAPAN RAILWAY CO JPY 991315 807 318 0.03
296918 CENTRICAPLC GBP 432 929 467 891 0.02
12377  CERIDIAN HCM HOLDING INC usb 954 054 828 888 0.03
11197  CF INDUSTRIES HOLDINGS INC usb 783 004 777 296 0.03
13487 CGIINC CAD 1130 974 1423 835 0.05
6613 CHROBINSON WORLDWIDE INC usb 648 702 623 937 0.02
1659 CHARLES RIVER LABORATORIES INTERNATIONAL INC usb 567 273 348 805 0.01
86 121 CHARLES SCHWAB CORP usb 5538 827 4881338 0.16
5858 CHARTER COMMUNICATIONS INC usb 2942 314 2152053 0.07
6000 CHECKPOINT SOFTWARE TECHNOLOGIES LTD usb 718 443 753720 0.02
12804 CHENIERE ENERGY INC usb 1365191 1950 817 0.06
7131 CHESAPEAKE ENERGY CORP usb 738 044 596 722 0.02
94602 CHEVRON CORP usb 12 364 860 14 885 625 0.50
2978 CHEWYINC-A usb 212 494 117 542 0.00
17464 CHIBABANKLTD JPY 104 917 105 592 0.00
1629 CHIPOTLE MEXICAN GRILL INC usb 2285095 3484 431 0.11
53 CHOCOLADEFABRIKEN LINDT & SPRUENGLIAG - PC CHF 539 044 665 878 0.02

4 CHOCOLADEFABRIKEN LINDT & SPRUENGLIAG - REG CHF 422 300 496 290 0.02

3468 CHR HANSEN HOLDING A/S DKK 298 882 240 655 0.01
21865 CHUBBLTD usb 3854 211 4210324 0.14
50767 CHUBU ELECTRIC POWER CO INC JPY 593 631 617 135 0.02
37431  CHUGAI PHARMACEUTICAL CO LTD JPY 1106 635 1058173 0.03
10291 CHURCH & DWIGHT CO INC usb 887 366 1031467 0.03
25956  CIE DE SAINT-GOBAIN EUR 1394 957 1578162 0.05
29782 CIE FINANCIERE RICHEMONT SA- REG CHF 3414109 5048 344 017
32094 CIE GENERALE DES ETABLISSEMENTS MICHELIN SCA EUR 1041938 947 494 0.03
16669 CIGNA GROUP usb 3888 181 4677 321 0.15
11435  CINCINNATI FINANCIAL CORP usb 1231447 1112 854 0.04
4336 CINTAS CORP usb 1492 343 2155339 0.07
219545 CISCO SYSTEMS INC usb 10 830 057 11359 258 0.37
110627  CITIGROUP INC usb 6479 889 5093 267 0.17
37104  CITIZENS FINANCIAL GROUP INC usb 1323 289 967 672 0.03
13445 CITY DEVELOPMENTS LTD SGD 80 494 66 761 0.00
103876 CKASSET HOLDINGS LTD HKD 654 364 575279 0.02
130391  CKHUTCHISON HOLDINGS LTD HKD 997 816 796 166 0.03
21554 CKINFRASTRUCTURE HOLDINGS LTD HKD 140 598 114 006 0.00
20231 CLARIANTAG - REG CHF 376 391 292 168 0.01
28116 CLARIVATEPLC usb 493 182 267 945 0.01
26748 CLEVELAND-CLIFFS INC usb 620 000 448 296 0.01
7320 CLOROXCO usb 1161138 1164 173 0.04
12582 CLOUDFLARE INC usb 1051687 822 485 0.03
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86335 CLP HOLDINGS LTD HKD 771661 670 931 0.02
19160 CME GROUP INC usb 3881128 3550 156 0.12
13500 CMS ENERGY CORP usb 799 828 793125 0.03
51192 CNH INDUSTRIAL NV EUR 627 507 737 505 0.02
216618 COCA-COLACO usb 12 369 264 13 044 736 0.43
10813 COCA-COLA EUROPACIFIC PARTNERS PLC usb 548 768 696 682 0.02
21976 COCA-COLAHBCAG GBP 670071 655 169 0.02
2162 COCHLEARLTD AUD 328 058 329 663 0.01
5813 COGNEX CORP usb 375498 325 644 0.01
24 877 COGNIZANT TECHNOLOGY SOLUTIONS CORP -A usb 1775242 1623 971 0.05
6884 COINBASE GLOBALINC -A usb 808 958 492 550 0.02
64994 COLES GROUP LTD AUD 768 871 796 909 0.03
39605 COLGATE-PALMOLIVE CO usb 2962 278 3051169 0.10
8414 COLOPLASTA/S DKK 1157 148 1051 860 0.03
226821 COMCAST CORP usb 10 043 049 9424 413 0.31
60697 COMMERZBANKAG EUR 432 258 672137 0.02
94943 COMMONWEALTH BANK OF AUSTRALIA AUD 6242 142 6336 942 0.21
88048 COMPASS GROUP PLC GBP 1889 825 2464 895 0.08
28567 COMPUTERSHARE LTD AUD 411243 444 585 0.01
26545 CONAGRABRANDS INC usb 872277 895 097 0.03
103778 CONCORDIA FINANCIAL GROUP LTD JPY 356 928 403 954 0.01
67 847 CONOCOPHILLIPS usb 5380 185 7029 628 0.23
15619 CONSOLIDATED EDISON INC usb 1333 907 1411 958 0.05
8329 CONSTELLATION BRANDS INC -A usb 1842 119 2050017 0.07
15005 CONSTELLATION ENERGY CORP usb 788 549 1373708 0.04
1140 CONSTELLATION SOFTWARE INC/CANADA CAD 1619 596 2364 596 0.08
3617 CONTINENTALAG EUR 425 407 272679 0.01
3065 COOPERCOSINC usb 1066 833 1175213 0.04
25303 COPARTINC usb 1507 224 2307 887 0.08
39597  CORNING INC usb 1374 112 1387 479 0.05
43502 CORTEVAINC usb 2050 664 2492 665 0.08
23593 COSTAR GROUP INC usb 1600 354 2099 777 0.07
23427 COSTCO WHOLESALE CORP usb 10115798 12612628 0.41
40609 COTERRAENERGY INC usb 1009 703 1027 408 0.03
17013 COVESTROAG EUR 900 444 883 141 0.03
1852 COVIVIO SA/IFRANCE EUR 164 251 87 247 0.00
63202 CREDITAGRICOLE SA EUR 798 731 749 661 0.02
37483 CRHPLC EUR 1519693 2065 145 0.07
7242 CRODA INTERNATIONAL PLC GBP 625 314 517 988 0.02
13476 CROWDSTRIKE HOLDINGS INC - A usb 2320917 1979 220 0.06
20925 CROWN CASTLE INC usb 3402 360 2384195 0.08
4204 CROWN HOLDINGS INC usb 363 054 365 201 0.01
26289 CSLLTD AUD 5110 354 4 853 947 0.16
104336 CSX CORP usb 3124 447 3557 858 0.12
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8721 CUMMINS INC usb 1811050 2138040 0.07
70095 CVS HEALTH CORP usb 5932 936 4 845 667 0.16
13320 CYBERAGENTINC JPY 182415 96 581 0.00

2767 CYBERARK SOFTWARE LTD usb 400 276 432 565 0.01

7333 DAINIPPON PRINTING CO LTD JPY 172704 206 898 0.01
25821 DAIFUKU COLTD JPY 500 138 525 674 0.02
54 541 DAI-ICHI LIFE HOLDINGS INC JPY 930 994 1033198 0.03

105326  DAIICHI SANKYO CO LTD JPY 2714974 3315690 0.1
13813  DAIKIN INDUSTRIES LTD JPY 2368412 2796813 0.09
27334 DAIMLER TRUCK HOLDING AG EUR 694 969 984 106 0.03

4428 DAITO TRUST CONSTRUCTION CO LTD JPY 4721