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LYXOR NASDAQ-100 UCITS ETF

Statement of net assets

Amount at the

Elements of statement of net assets Accounting currency of the CIU: EUR periodic closing

e e ot il 23201 1 oo
b) Bank assets 0.02
c) Other assets held by the CIU 694,769,614.01
d) Total assets held by the CIU (lines a+b+c) 1,300,445,244.86
e) Liabilities -671,610,504.72
f) Net inventory value (lines d+e = CIU net assets) 628,834,740.14

Number of outstanding units or equities and net inventory value per unit
or equity

Currency of | Net inventory value
Number of outstanding units or per unit or equity
Units or equities units or equities equities (Net Asset Value)
UNIT D-EUR / FR0007063177 26,029,350 EUR 24.1586
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LYXOR NASDAQ-100 UCITS ETF

Tracking error

The tracking error objective is calculated over a period of 52 weeks.

Units or equities Tracking error
UNIT D-EUR / FR0007063177 0.0032%
UNIT D-USD / FR0010446930 *-%

* Dissolution on 11/06/2018.

Securities portfolio

Percentage
Elements of the securities portfolio Net assets Total assets
a) Eligible financial securities and money market instruments accepted for trading on a
regulated market within the meaning of article L. 422-1° of the [French] Monetary and
Financial Code.
and b) Eligible financial securities and money market instruments accepted for trading 17.68 8.55

on another regulated market operating on a regular basis, that is recognised and open
to the public and that has its head office in a Member State of the European Union or
in another State that is a party to the agreement on the European Economic Area.

c) Eligible financial securities and money market instruments officially listed on a stock
exchange of a third party country or that are traded on another market of a third party
country that is regulated, operating on a regular basis, recognised and open to the
public, provided that this stock exchange or market is not included in a list issued by 78.64 38.02
the [French] Financial Markets Authority or that the selection of this stock exchange or
market is stipulated by the law or by the regulations or the articles of association of the
CIU / of the general purpose investment fund.

d) Newly issued financial securities as mentioned in 4° of | of article R. 214-11/ 4° of |
of article R. 214-32-18 of the [French] Monetary and Financial Code.

e) Other assets - -
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LYXOR NASDAQ-100 UCITS ETF

Assets allocation by currency

Amount
In the accounting currency
of the CIU Percentage

Currencies (10 main currencies) EUR Net assets Total assets
usD 249,911,700.93 39.75 19.21
JPY 235,132,589.80 37.39 18.08
EUR 109,137,574.12 17.36 8.39
CHF 7,506,528.34 1.19 0.58
AUD 3,902,394.47 0.62 0.30
CzZK 84,843.17 0.01 0.01
Other currencies - - -
Total 605,675,630.83 96.32 46.57

Assets allocation by country of residence of the issuer

Percentage

Countries (10 main countries) Net assets Total assets
United States of America 39.14 18.92
Japan 37.39 18.08
France 8.29 4.01
Spain 6.97 3.37
Netherlands 2.10 1.01
Switzerland 1.19 0.58
Australia 0.62 0.30
Russia 0.61 0.29
Austria 0.01 0.01
Other countries - -
Total 96.32 46.57

935807
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LYXOR NASDAQ-100 UCITS ETF

Assets allocation by economic sector

Percentage
Economic sector (10 main sectors) Net assets Total assets
Semi-conductors 11.33 5.47
Internet 11.12 5.38
Clothing distributors 9.01 4.36
Banks 7.21 3.48
Audiovisual and entertainment 5.60 2.71
Pharmacy 4.80 2.32
Conventional electricity 4.80 2.32
Food retailers and wholesalers 3.79 1.83
Brewers Brasseurs 3.58 1.73
Media agencies 3.27 1.58
Other sectors 31.81 15.39
Total 96.32 46.57
Breakdown of the other assets by type
Percentage
Type of assets Net assets Total assets

UNITS OR EQUITIES OF UCITS: = -
- general professional funds - -

- Feeder UCITS - -

- Specialised professional funds - -

- Investment capital funds (FCPR (venture capital mutual fund), FCPI (innovation
investment mutual fund), FIP (local investment fund))

- OPCI (real estate collective investment fund) and OPPCI (professional real estate
collective investment fund)

- Other - -

OTHER TYPES OF ASSETS: - -
- Warrants - -

- Cash certificates - -

- Promissory notes - -

- Mortgage notes = =

- Other - -

TOTAL s =
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LYXOR NASDAQ-100 UCITS ETF

List of movements occurring in the composition of the securities

portfolio, during the reference period

Elements of the securities portfolio

Movements
(in amount)

Accounting currency of the CIU: EUR

Acquisitions

Sales /
Redemptions

a) Eligible financial securities and money market instruments accepted for trading
on a regulated market within the meaning of article L. 422-1° of the [French]
Monetary and Financial Code.

and b) Eligible financial securities and money market instruments accepted for
trading on another regulated market operating on a regular basis, that is
recognised and open to the public and that has its head office in a Member State
of the European Union or in another State that is a party to the agreement on the
European Economic Area.

346,495,603.51

286,574,301.27

c) Eligible financial securities and money market instruments officially listed on a
stock exchange of a third party country or that are traded on another market of a
third party country that is regulated, operating on a regular basis, recognised and
open to the public, provided that this stock exchange or market is not included in
a list issued by the [French] Financial Markets Authority or that the selection of
this stock exchange or market is stipulated by the law or by the regulations or the
articles of association of the CIU / of the general purpose investment fund.

1,691,686,884.18

1,673,814,267.63

d) Newly issued financial securities as mentioned in 4° of | of article R. 214-11/
4° of | of article R. 214-32-18 of the [French] Monetary and Financial Code.

e) Other assets

Total over the period

2,038,182,487.69

1,960,388,568.90
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LYXOR NASDAQ-100 UCITS ETF

Indication of the quantified data relative to unit dividend distributions
and/or net capital gains or losses (NCG) paid during the period or yet to
be paid, after deduction of taxes

Currency of Unit net Unit gross

Date Category of units / equities units / equities | Nature amount | Unit tax credit amount
11/07/2018 | UNIT D-EUR / FR0007063177 EUR | Interim dividend paid 0.09048 0.09048
UNIT D-EUR / FR0007063177 EUR | Paid dividend 0.05952 0.05952

935807
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LYXOR NASDAQ-100 UCITS ETF

Transparency of securities financing operations and reuse of financial

instruments SFTR regulation

(Accounting currency of the CIU)

1. General information.

1.1. Amount of securities and raw materials loaned in proportion with the total assets that can be loaned,
defined as excluding the cash and cash equivalents.

Securities
lending

% of loaned assets

1.2. Amount of the assets committed to each type of securities financing operation and total return swap,
expressed in absolute value (in the currency of the collective investment undertaking) and in proportion with the

assets under management of the collective investment undertaking.

Securities
lending

Securities
borrowing

Repo Reverse
operations repo operations TRS

Absolute value

205,111,278.00

% of assets under
management

- - 32.62

2. Concentration data

2.1. The ten biggest issuers of guarantees for all types of securities financing operations and total return swaps
(breakdown of the volumes of guarantees and raw materials received, with the names of the issuers).

Name GLAXOSMITHKLINE
! Amount 20,253,062.35
Name ASTRAZENCA
2 Amount 11,094,891.80
Name RECRUIT HOLDINGS
3 Amount 4,781,640.93
Name GN STORE NORD
4 Amount 4,212,061.00
Name ASSOCIATED BRITISH FOODS
> Amount 3,777,319.85
Name VICTREX
° Amount 1,810,029.25
Name FONCIERE DES REGIONS
! Amount 1,378,888.84
Name GENERAL ELECTRIC
8 Amount 617,454.48
Name ORPEA
° Amount 308,698.60

935807
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LYXOR NASDAQ-100 UCITS ETF

Name
10

BONDUELLE

Amount

181,579.20

2.2. The ten main counterparties for each type of securities financing operation and total return swap separately
(name of the counterparty and gross volume of operations in progress).

Securities Securities Repo Reverse
lending borrowing operations repo operations TRS
SOCIETE
| |[Name ] - ] GENERALE
Amount - - - -1205,111,278.00

3. Aggregated operation data for each type of securities financing operation
broken down according to the following categories.

3.1. Type and quality of the guarantees.

and total return swap separately,

Securities Securities Repo Reverse
lending borrowing operations repo operations TRS
Cash - - - - -
Security - - - -| 48,495,919.56
Rating or literary Not applicable
3.2. Guarantee maturity.
Securities Securities Repo Reverse
lending borrowing operations repo operations TRS
Under 1 day - - - - -
1 day to 1 week - - - - -
1 week to 1 month - - - - -
1 to 3 months - - - - -
3 months to 1 year - - - - -
More than 1 year - - - - -
Open - - - -| 48,495,919.56
3.3. Guarantee currency.
Securities Securities Repo Reverse
lending borrowing operations repo operations TRS
Currency - - - - GBP
' Amount - - - -1 25,840,411.45
Currency - - - - SEK
2 Amount - - - -1 11,094,891.80
Currency - - - - JPY
° Amount - - - -| 4,781,640.93
Currency - - - - DKK
‘ Amount - - - -| 4,212,061.00
Currency - - - - EUR
> Amount - - - -1 1,949,459.90
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LYXOR NASDAQ-100 UCITS ETF

Currency - - - - UsD

Amount - - - - 617,454.48

3.4. Maturity of the securities financing operations and total return swaps.

Securities Securities Repo Reverse
lending borrowing operations repo operations TRS

Under 1 day - - - - -

1 day to 1 week - - - - -

1 week to 1 month - - - - -

1 to 3 months - - - - -

3 months to 1 year - - - -1205,111,278.00

More than 1 year - - - - -

Open - - - - -

3.5. Countries where the counterparties are established.

Securities Securities Repo Reverse
lending borrowing operations repo operations TRS
Country - - - - FRANCE
1
Amount - - - -1205,111,278.00
3.6. Settlement and clearing.
Securities Securities Repo Reverse
lending borrowing operations repo operations TRS

Tripartite - - - - -

Central counterparty - - - - R

Bilateral - - -

205,111,278.00

4. Data on the reuse of guarantees (collateral).

Financial guarantees received in a non-cash form shall not be sold, reinvested or pledged.

5. Retention of the guarantees received by the collective investment undertaking in connection with securities
financing operations and total return swaps.

Number of custodians 1

Name SOCIETE GENERALE
1

Amount 48,495,919.56

6. Retention of the guarantees provided by the collective investment undertaking in connection with securities
financing operations and total return swaps.

The custodian, Société Geénérale S.A., exercises three types of responsibility; respectively, the monitoring of the
regularity of the decisions of the management company, the monitoring of cash flows of the CIU and the custody of the
assets of the CIU.

Société Générale S.A also works with a limited number of sub-custodians, selected according to the most rigorous
quality standards, including the management of possible conflicts of interest which may arise from these appointments.
The Custodian has established an effective policy for identification, prevention and management of conflicts of interest, in
compliance with national and international regulations as well as international norms.
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LYXOR NASDAQ-100 UCITS ETF

7. Data on the earnings and costs for each type of securities financing operation and total return swap.
The CIU shall utilise over-the-counter index-linked swaps trading the value of the CIU's assets (or, as the case may be,
any other asset held by the CIU) against the value of the Benchmark Indicator.

The revenue and costs linked to these Total Return Swaps (TRS) are included in the assessment of the instruments as
well as in the result presented in the statement of net assets and the statement of net asset values.
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LYXOR NASDAQ-100 UCITS ETF

Auditor’s
declaration

pwe

AUDITOR'S DECLARATION
Composition of assets as of 31 October 2018

LYXOR NASDAQ-100 UCITS ETF
UCITS INCORPORATED IN THE FORM OF A MUTUAL FUND
Regulated by the [French] monetary and financial code

Management company

LYXOR INTERNATIONAL ASSET MANAGEMENT
17, cours Valmy

92800 PUTEAUX

In our capacity as auditor of the UCITS incorporated in the form of the mutual fund LYXOR NASDAQ-100 UCITS
ETF, and in accordance with the provisions set out by Article L.214-17 of the [French] monetary and financial code and
by Article 411-125 of the General Rules of the AMF (Financial Markets Authority) relative to the auditing of the
composition of the assets, we have verified the consistency of the information on the composition of the assets as of 31
October 2018, as attached hereto.

This information was drawn up under the responsibility of the management company. It is our duty to express an
opinion on the consistency of the information on the composition of the assets with the information on the UCITS
incorporated in the form of a mutual fund that we possess by virtue of our certification of the annual accounts.

We have implemented the due diligence reviews that we considered necessary in view of the professional doctrine of
the Compagnie nationale des commissaires aux comptes relative to this mission. These reviews, which constitute
neither an audit nor a limited examination, essentially consisted in carrying out the analytical procedures and interviews
with the people who produced and reviewed the information supplied.

Based on our work, we have no negative comment to make concerning the consistency of the information provided in
the attached document with the information on the UCITS incorporated in the form of a mutual fund that we possess by
virtue of our certification of the annual accounts.

Neuilly sur Seine, date of the electronic signature
2018.12.14 15:09:31 +0100

Document authenticated via electronic signature

The auditor
PricewaterhouseCoopers Audit

Benjamin Moise

PricewaterhouseCoopers Audit, 63, rue de Villiers, 02208 Neuilly-sur-Seine Cedex
T: 433 (0) 156 57 58 59, F: +33 (0) 1 56 57 58 60, wuww.pwe.fr

Sociélé d'expertise complable inscrite au tableau de l'ordre de Paris - lle de France. Sociélé de commissarial aux compies membre de la compagnie régionale de
Versailles. Sociéte par Actions Simplifiée au capital de 2 510 460 € Siége social : 63, rue de Villlers 82200 Neuilly-sur- Seine. RGS Nanterre 672 008 483, TVA
n’ FR76 872 006 483, Sirel 672 006 483 00362. Code APE 6920 Z. Bureaux : Bordeaux, Granoble, Lille, Lyon, Marsaille, Metz, Nantes, Nice, Paris, Poiliers, Rennes,
Rouen, Strasbeurg, Toulouse.
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