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Auditor's declaration
Composition of assets as of 30 April 2013

In our capacity as auditor of the UCITS and in performance of the provisions set out by Article L.214-
17 of the French monetary and finance code and by AMF Instruction made pursuant to the General 
Rules of the AMF, we have verified the truthfulness of the composition of the assets, as attached 
hereto.

The composition of the assets was drawn up by the company's management. It is our duty, on the basis 
of our checks, to certify the truthfulness of it.

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 included an assessment of the truthfulness of the information, with regard to 
its consistency, likelihood and relevance. An assessment of this type is restricted in its purpose and 
consists essentially of implementing analytical procedures and meeting the persons responsible for the 
information provided.

We have no comment to make concerning the accuracy of the information provided in the published 
documents.

Paris La Défense, 31 May 2013

KMPG Audit
KPMG S.A. Department

Partner
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Inventory of the history of the valuation (HISINV)

Stock: Main admitted stock on 30/04/13
PORTFOLIO: 935943 LYXOR ETF DAILY DOUBLE SHORT BUND

Fixing currency: WMC WM Closing (EUR)
PARTIAL VALIDATION Portfolio currency: EUR (Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV

S E C U R I T Y STATUS
VAL/LINE

DOSSIER QUANTITY 
AND EXPR. 
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LIST
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Unit cost in foreign 
currency and expr. 

price
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PRICE

I
F

< ----------------                                  PORTFOLIO CURRENCY                                  ---------------- PRCT 
NET 

SHARE
TOTAL COST PRICE CAPITAL GAIN / LOSS ACCRUED COUPON 

TOTAL
STOCK MARKET 

VALUE

EURO
Bonds & Securities ass.

Bonds & Securities ass. NMR or ass.
Fixed-rate bonds NMR or ass.
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Inventory of the history of the valuation (HISINV)
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Inventory of the history of the valuation (HISINV)

Stock: Main admitted stock on 30/04/13
PORTFOLIO: 935943 LYXOR ETF DAILY DOUBLE SHORT BUND

Fixing currency: WMC WM Closing (EUR)
PARTIAL VALIDATION Portfolio currency: EUR (Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV
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TOTAL
STOCK MARKET 

VALUE

Fixed-rate bonds NMR or ass.
TOTAL (EUR) 342,400,433.36 9,295,134.49 3,336,106.14 355,031,673.99 69.82

Other bonds (indexed, equity interests) NMR or ass.
Indexed bonds NMR or ass.

Other bonds (indexed, equity interests) NMR or ass.
TOTAL (EUR) 8,281,412.01 23,923.73 95,388.28 8,400,724.02 1.65

Bonds zero coupons NMR or ass.
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Inventory of the history of the valuation (HISINV)
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PARTIAL VALIDATION Portfolio currency: EUR (Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV
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Inventory of the history of the valuation (HISINV)

Stock: Main admitted stock on 30/04/13
PORTFOLIO: 935943 LYXOR ETF DAILY DOUBLE SHORT BUND

Fixing currency: WMC WM Closing (EUR)
PARTIAL VALIDATION Portfolio currency: EUR (Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV
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Bonds zero coupons NMR or ass.
TOTAL (EUR) 111,696,222.08 9,569,551.46 0.00 121,265,773.54 23.85

Bonds & Securities ass. NMR or ass.
TOTAL (EUR) 462,378,067.45 18,888,609.68 3,431,494.42 484,698,171.55 95.32

Bonds & Securities ass. not NMR or ass.
Fixed-rate bonds not NMR or ass.

Fixed-rate bonds not NMR or ass.
TOTAL (EUR) 928,998.00 -16,725.60 30,725.45 942,997.85 0.19

Bonds & Securities ass. not NMR or ass.
TOTAL (EUR) 928,998.00 -16,725.60 30,725.45 942,997.85 0.19
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Inventory of the history of the valuation (HISINV)

Stock: Main admitted stock on 30/04/13
PORTFOLIO: 935943 LYXOR ETF DAILY DOUBLE SHORT BUND

Fixing currency: WMC WM Closing (EUR)
PARTIAL VALIDATION Portfolio currency: EUR (Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV
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Bonds & Securities ass.
TOTAL (EUR) 463,307,065.45 18,871,884.08 3,462,219.87 485,641,169.40 95.50

Debt instruments
NMR or similar debt instruments

NMR or similar debt instruments
Treasury Bonds

NMR or similar debt instruments
TOTAL (EUR) 25,899,937.22 15,303.89 731,756.32 26,646,997.43 5.24

NMR or similar debt instruments
TOTAL (EUR) 25,899,937.22 15,303.89 731,756.32 26,646,997.43 5.24

Debt instruments
TOTAL (EUR) 25,899,937.22 15,303.89 731,756.32 26,646,997.43 5.24

Forward financial instruments
Rate swap contracts

Swaps
Performance swaps

Swaps
TOTAL (EUR) 0.00 -3,684,144.88 0.00 -3,684,144.88 -0.72

Rate swap contracts
TOTAL (EUR) 0.00 -3,684,144.88 0.00 -3,684,144.88 -0.72

Forward financial instruments
TOTAL (EUR) 0.00 -3,684,144.88 0.00 -3,684,144.88 -0.72

Cash
Liquidities

Debts and related accounts
Deferred settlements purchases

BDS065EUR    Def. purchases EUR securities -32,689,787.84 EUR 1. 1. -32,689,787.84 0.00 0.00 -32,689,787.84 -6.43
Debts and related accounts

TOTAL (EUR) -32,689,787.84 0.00 0.00 -32,689,787.84 -6.43
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Inventory of the history of the valuation (HISINV)

Stock: Main admitted stock on 30/04/13
PORTFOLIO: 935943 LYXOR ETF DAILY DOUBLE SHORT BUND

Fixing currency: WMC WM Closing (EUR)
PARTIAL VALIDATION Portfolio currency: EUR (Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV
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Receivables and related accounts
Deferred settlements sales

SDS065EUR    Def. sales EUR securities 37,787,089.75 EUR 1. 1. 37,787,089.75 0.00 0.00 37,787,089.75 7.43
Receivables and related accounts

TOTAL (EUR) 37,787,089.75 0.00 0.00 37,787,089.75 7.43

Adjustment accounts
Provisioned expenses

Account payable
DVS065EUR    Payable on swap -5,097,301.91 EUR 1. 1. -5,097,301.91 0.00 0.00 -5,097,301.91 -1.00

Adjustment accounts
TOTAL (EUR) -5,189,695.30 0.00 0.00 -5,189,695.30 -1.02

Liquidities
TOTAL (EUR) -92,393.39 0.00 0.00 -92,393.39 -0.02

Cash
TOTAL (EUR) -92,393.39 0.00 0.00 -92,393.39 -0.02

EURO
TOTAL (EUR) 489,114,609.28 15,203,043.09 4,193,976.19 508,511,628.56 100.00

PORTFOLIO: LYXOR ETF DAILY DOUBLE SHORT BUND (935943)
(EUR) 489,114,609.28 15,203,043.09 4,193,976.19 508,511,628.56 100.00
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Inventory of the history of the valuation (HISINV)

Stock: Main admitted stock on 30/04/13
PORTFOLIO: 935943 LYXOR ETF DAILY DOUBLE SHORT BUND

Fixing currency: WMC WM Closing (EUR)
PARTIAL VALIDATION Portfolio currency: EUR (Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV

Securities portfolio: 508,604,021.95

The day’s management fees
PrComGestAdmin : 2,786.38 EUR

Unit Currency Net assets Number of units Net asset value Coefficient Exchange Std. subscription price Std. redemption price
A     FR0010869578 A Unit EUR 508,511,628.56 8,828,000. 57.6021 100. 57.6021 57.6021

Total net assets in EUR: 508,511,628.56

Taxation on savings : weightings and status of the portfolio units

Type of Reporting : TSIF    TIS France
Official weightings and status dated 30/04/13: Unofficial weightings dated 30/04/13:

Weighting DD: 100. Status DD: I Weighting DD: 100.
Weighting DI: 100. Status DI: M Weighting DI: 100.
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