
AUDITOR'S DECLARATION
Composition of assets as of 29 November 2013

LYXOR UCITS ETF CAC MID 60
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 LYXOR UCITS ETF CAC MID 60 UCITS incorporated in the form of a mutual 
fund, 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 29 November 2013, 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
2014.01.07   22:11:52   +0100

Document authenticated via electronic signature

The auditor
PricewaterhouseCoopers Audit

Marie-Christine Jetil
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Inventory of the history of the valuation (HISINV)

Stock: Main admitted stock on 29/11/13
PORTFOLIO: 935969    LYXOR UCITS ETF CAC MID 60

Fixing currency: WMC WM Closing (EUR)
VALIDATED NET ASSET VALUE 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. 
QUANTITY

LIST
CURR.

Unit cost in foreign 
currency and expr. 

price

LIST DATE. SECURITY 
PRICE

I
F

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

SHARE
TOTAL COST PRICE CAPITAL GAIN / LOSS ACCRUED COUPON 

TOTAL
STOCK MARKET 

VALUE

SWISS FRANC
Shares & Securities ass.

Shares & Securities ass. NMR or ass.
Shares & Securities ass. NMR or ass.

Shares & Securities ass. NMR or ass.
TOTAL (EUR) 1,617,279.38 127,080.02 0.00 1,744,359.40 9.41

Shares & Securities ass. NMR or ass.
TOTAL (EUR) 1,617,279.38 127,080.02 0.00 1,744,359.40 9.41

Shares & Securities ass.
TOTAL (EUR) 1,617,279.38 127,080.02 0.00 1,744,359.40 9.41

SWISS FRANC
TOTAL (EUR) 1,617,279.38 127,080.02 0.00 1,744,359.40 9.41

EURO
Shares & Securities ass.

Shares & Securities ass. NMR or ass.
Shares & Securities ass. NMR or ass.
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Inventory of the history of the valuation (HISINV)

Stock: Main admitted stock on 29/11/13
PORTFOLIO: 935969    LYXOR UCITS ETF CAC MID 60

Fixing currency: WMC WM Closing (EUR)
VALIDATED NET ASSET VALUE Portfolio currency: EUR (Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV
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Shares & Securities ass. NMR or ass.
TOTAL (EUR) 14,742,840.97 1,044,596.06 0.00 15,787,437.03 85.19

Shares & Securities ass. NMR or ass.
TOTAL (EUR) 14,742,840.97 1,044,596.06 0.00 15,787,437.03 85.19

Shares & Securities ass.
TOTAL (EUR) 14,742,840.97 1,044,596.06 0.00 15,787,437.03 85.19

UCI shares
UCITS under French law – general purpose

UCITS under French law – general purpose
TOTAL (EUR) 909,530.10 225.90 0.00 909,756.00 4.91

UCI shares
TOTAL (EUR) 909,530.10 225.90 0.00 909,756.00 4.91

Forward financial instruments
Rate swap contracts

Swaps
Performance swaps

Swaps
TOTAL (EUR) 0.00 -15,751.21 0.00 -15,751.21 -0.08

Rate swap contracts
TOTAL (EUR) 0.00 -15,751.21 0.00 -15,751.21 -0.08

Forward financial instruments
TOTAL (EUR) 0.00 -15,751.21 0.00 -15,751.21 -0.08

Cash
Liquidities

Debts and related accounts



BGLFA – GP5B3
Raghavendra RV-RAO, on 02/12/13 at 09:36:55 Page 3/6

Inventory of the history of the valuation (HISINV)

Stock: Main admitted stock on 29/11/13
PORTFOLIO: 935969    LYXOR UCITS ETF CAC MID 60

Fixing currency: WMC WM Closing (EUR)
VALIDATED NET ASSET VALUE Portfolio currency: EUR (Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV
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Deferred settlements purchases
BDS065EUR    Def. purchases EUR securities -64,425.2  EUR 1. 1. -64,425.20 0.00 0.00 -64,425.20 -0.35

Debts and related accounts
TOTAL (EUR) -64,425.20 0.00 0.00 -64,425.20 -0.35

Receivables and related accounts
Deferred settlements sales

SDS065EUR    Def. sales EUR securities 81,268.82 EUR 1. 1. 81,268.82 0.00 0.00 81,268.82 0.44
Receivables and related accounts

TOTAL (EUR) 81,268.82 0.00 0.00 81,268.82 0.44

Adjustment accounts
Provisioned expenses

Account payable
DVS065EUR    Payable on swap -27,907.22 EUR 1. 1. -27,907.22 0.00 0.00 -27,907.22 -0.15

Account receivable
DRS065EUR    Receivable on swap 11,063.6  EUR 1. 1. 11,063.60 0.00 0.00 11,063.60 0.06

Adjustment accounts
TOTAL (EUR) -24,727.55 0.00 0.00 -24,727.55 -0.13

Liquidities
TOTAL (EUR) -7,883.93 0.00 0.00 -7,883.93 -0.04

Cash
TOTAL (EUR) -7,883.93 0.00 0.00 -7,883.93 -0.04

EURO
TOTAL (EUR) 15,644,487.14 1,029,070.75 0.00 16,673,557.89 89.97

SWEDISH KRONA
Shares & Securities ass.

Shares & Securities ass. NMR or ass.
Shares & Securities ass. NMR or ass.

Shares & Securities ass. NMR or ass.
TOTAL (EUR) 114,377.39 -634.50 0.00 113,742.89 0.61

Shares & Securities ass. NMR or ass.
TOTAL (EUR) 114,377.39 -634.50 0.00 113,742.89 0.61

Shares & Securities ass.
TOTAL (EUR) 114,377.39 -634.50 0.00 113,742.89 0.61
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SWEDISH KRONA
TOTAL (EUR) 114,377.39 -634.50 0.00 113,742.89 0.61

PORTFOLIO: LYXOR UCITS ETF CAC MID 60 (935969)
(EUR) 17,376,143.91 1,155,516.27 0.00 18,531,660.18 100.00
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Inventory of the history of the valuation (HISINV)

Stock: Main admitted stock on 29/11/13
PORTFOLIO: 935969    LYXOR UCITS ETF CAC MID 60

Fixing currency: WMC WM Closing (EUR)
VALIDATED NET ASSET VALUE Portfolio currency: EUR (Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV

Securities portfolio: 18,539,544.11

The day’s management fees
PrComGestAdm : 242.76 EUR
PrComGestAdm : 22.2  EUR

Unit Currency Net assets Number of units Net asset value Coefficient Exchange Std. subscription price Std. redemption price
D FR0011041334 D UNIT EUR 17,721,446.19 145,257. 122.0006 95.627891262297 122.0006 122.0006
I FR0011046754 I UNIT EUR 810,213.99 5,100. 158.8654 4.372108737703 158.8654 158.8654

Total net assets in EUR 18,531,660.18

Taxation on savings : weightings and status of the portfolio units

Type of Reporting : TSIF    TIS France
Official weightings and status dated 31/05/13:

Weighting DD: 0. Status DD: 0
Weighting DI: 0. Status DI: 0
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Inventory of the history of the valuation (HISINV)

Stock: Main admitted stock on 29/11/13
PORTFOLIO: 935969    LYXOR UCITS ETF CAC MID 60

Fixing currency: WMC WM Closing (EUR)
VALIDATED NET ASSET VALUE Portfolio currency: EUR (Simplified report, framework: Listing currency / Accounting sorting (4)  OVERALL, Sort: BV

PRICES OF THE CURRENCIES USED

by valuation by inventory by previous valuation variation

EUR price in CHF: 1.23035 quotation: 29/11/13 0. 1.23245 quotation: 28/11/13 -0.17039
EUR price in SEK: 8.899 quotation: 29/11/13 0. 8.91395 quotation: 28/11/13 -0.16771

INVERSE PRICES OF THE CURRENCIES USED

by valuation by inventory by previous valuation

CHF price in EUR: 0.8127768521 quotation: 29/11/13 0. 0.8113919428 quotation: 28/11/13
SEK price in EUR: 0.1123721766 quotation: 29/11/13 0. 0.112183712 quotation: 28/11/13
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