LYXOR EURO 6M

PROFILE

Class I EUR

|

OCTOBER 2020

Bonds

“
JEAN SAYEGH

MARC-ANTOINE MURET

Head of
Fixed Income

Portfolio Manager

Lyxor Euro 6M is a cash management fund designed to
address the persistent low interest rate environment

”

INVESTMENT OBJECTIVE
Lyxor Euro 6M was launched to generate attractive
returns while maintaining a risk/return profile close to that
of money market funds under normal market conditions.
The aim is to achieve a net performance above the
EONIA rate over an investment horizon of six to twelve
months. It is a short-term*, liquid* investment with a SRRI
equal to 1.
HIGH QUALITY LIQUID ASSETS
The investment universe of LYXOR EURO 6M consists of
short-term sovereign and corporate vanilla bonds, mainly
denominated in euros and with a minimum rating of BBB**, excluding issues rated BBB- with negative outlook.
The Fund complies with strict credit, interest rate and
liquidity risk management constraints. The fund also
applies sectoral, geographical and issuer diversification
rules. They exclude securitised or highly structured
instruments.
AN EXPERIENCED MANAGEMENT TEAM***
The investment team is composed of 4 managers and 24
analysts. It manages 26 billion euros (as of January 2020)
in HQLA-type and treasury solutions. Lyxor has
developed a bond market liquidity measurement tool in
partnership with Euroclear. Jean Sayegh, Head of Bond
Management, oversaw this project.

CUMULATIVE FUND PERFORMANCE

Source: Lyxor International Asset Management S.A.S.
Important note: Performance figures are net of fees and expenses and for illustrative purposes only.
Past performance is not a reliable indicator of future results. This also applies to historical market data.
The value of your investment can go down as well as up. It should not be assumed that the future
performance of the Lyxor Fund is or will be comparable or is indicative of the performance information
presented herein.

KEY FIGURES
Fund Size - EUR M

1231

Annualized Rate of Return*
*: The criteria used to categorize the "short-term" and "liquid" funds were defined by
Lyxor. Liquidity is dependent on market conditions.
**: The lowest credit rating between Moody’s, S&P and Fitch must be greater than or equal
to BBB-.
***: On average, the management team has over 12 years of experience.

-0.1%

Annualized Volatility*

0.4%

Sharpe ratio*
*Since inception
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RISK INDICATORS
SUB-MANAGER / ADVISOR DETAILS*
Strategy
Geographical zone

Short-Term Bonds
OECD and Hong Kong

Date firm incorporation

1998

Strategy inception date

July 2018

*Information as end of September 2020
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Risks

Risks

Rewards

Rewards

Information as of the end of the month indicated at the top of this page.

This document is not intended for retail investors and is for the exclusive use of institutional investors acting on their own account and categorized as either “eligible counterparties” or “professional clients” within the
meaning of the markets in financial instruments directive 2014/65/EU. This document has been prepared solely for the information of the person to whom it is presented and should not be reproduced or used for any
other purpose. No recipient of this document may distribute it to any other person. This document is not intended for U.S. investors.
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Source: Lyxor International Asset Management S.A.S.
Important note: Performance figures are net of fees and expenses and for illustrative purposes only. Past performance is not a reliable
indicator of future results. This also applies to historical market data. The value of your investment can go down as well as up. It should not
be assumed that the future performance of the Lyxor Fund is or will be comparable or is indicative of the performance information
presented herein.

Subfund of the Luxembourg SICAV
Lyxor Investment Funds
FUND INCEPTION DATE
03/07/2018
SHARE CLASS LAUNCH DATE
20/07/2018
REFERENCE CURRENCY
EUR

FUND CHARACTERISTICS
CLASS SI

Currencies
Type of shares
Management Fee

CLASS I

CLASS R

EUR, USD, JPY, CHF, GBP
Capitalisation
Up to 0.11% p.a.

Performance Fee

Up to 0.16% p.a

Up to 0.26% p.a.

Up to 15% (high watermark)

Administrative Fee

Max 0.20% p.a

Minimum Initial
Investment

EUR 10,000,000

EUR 1,000,000

EUR 100

ISIN

LU1841613463

LU1841612903

LU1841614354

DISCLAIMER
THIS DOCUMENT IS NOT INTENDED FOR RETAIL INVESTORS AND IS FOR THE EXCLUSIVE USE OF INSTITUTIONAL
INVESTORS ACTING ON THEIR OWN ACCOUNT AND CATEGORIZED AS EITHER “ELIGIBLE COUNTERPARTIES” OR
“PROFESSIONAL CLIENTS” WITHIN THE MEANING OF THE MARKETS IN FINANCIAL INSTRUMENTS DIRECTIVE 2014/65/
EU. THIS DOCUMENT HAS BEEN PREPARED SOLELY FOR THE INFORMATION OF THE PERSON TO WHOM IT IS
PRESENTED AND SHOULD NOT BE REPRODUCED OR USED FOR ANY OTHER PURPOSE. NO RECIPIENT OF THIS
DOCUMENT MAY DISTRIBUTE IT TO ANY OTHER PERSON. This material is of a commercial nature and not a regulatory
nature.This document is confidential and may be neither communicated to any third party (with the exception of external
advisors on the condition that they themselves respect this confidentiality undertaking) nor copied in whole or in part,
without the prior written consent of Lyxor AM or Société Générale. Authorizations: Lyxor Asset Management is a French
management company authorized by the Autorité des marchés financiers and placed under the regulations of the UCITS
(2009/65/EC) and AIFM (2011/61/EU) Directives. Lyxor AM is also a registered Commodity Pool Operator and a
Commodity Trading Advisor under the U.S. Commodity Futures and Trade Commission. Lyxor AM is a member of the
National Futures Association.
Société Générale is a French credit institution (bank) authorised by the Autorité de contrôle prudential et de résolution (the
French Prudential Control Authority). Lyxor Investment Funds is an investment company with Variable Capital (SICAV)
incorporated under Luxembourg Law, listed on the official list of Undertakings for Collective Investment, authorised under
Part I of the Luxembourg Law of 17th December 2010 (the “2010 Law”) on Undertakings for Collective Investment in
accordance with provisions of the Directive 2009/65/EC (the “2009 Directive”) and subject to the supervision of the
Commission de Surveillance du Secteur Financier (CSSF).
The product is a sub-fund of Lyxor Investment Funds and has been approved by the CSSF.
The fund complies with the UCITS Directive (2009/65/EC).
Société Générale and Lyxor AM recommend that investors read carefully the “risk factors” section of the product’s
prospectus and Key Investor Information Document (KIID). The prospectus in English and the KIID in the relevant local
language (for all the countries referred to, in this document as a country in which a public offer of the product is
authorised) are available free of charge on lyxorfunds.com or upon request to legal-crm@lyxor.com. Prior to investing in
the product, investors should seek independent financial, tax, accounting and legal advice. It is each investor’s
responsibility to ascertain that it is authorised to subscribe, or invest into this product.
This document together with the prospectus and/or more generally any information or documents with respect to or in
connection with the Fund does not constitute an offer for sale or solicitation of an offer for sale in any jurisdiction (i) in
which such offer or solicitation is not authorized, (ii) in which the person making such offer or solicitation is not qualified
to do so, or (iii) to any person to whom it is unlawful to make such offer or solicitation. In addition, the shares are not
registered under the U.S Securities Act of 1933 and may not be directly or indirectly offered or sold in the United States
(including its territories or possessions) or to or for the benefit of a U.S Person (being a “United State Person” within the
meaning of Regulation S under the Securities Act of 1933 of the United States, as amended, and/or any person not
included in the definition of “Non-United States Person” within the meaning of Section 4.7 (a) (1) (iv) of the rules of the
U.S. Commodity Futures Trading Commission.).
No U.S federal or state securities commission has reviewed or approved this document and more generally any
documents with respect to or in connection with the fund. Any representation to the contrary is a criminal offence.
This document is of a commercial nature and not of a regulatory nature. This document does not constitute an offer, or an
invitation to make an offer, from Société Générale, Lyxor Asset Management (together with its affiliates, Lyxor AM) or any
of their respective subsidiaries to purchase or sell the product referred to herein.
This fund includes a risk of capital loss. The redemption value of this fund may be less than the amount initially invested.
The value of this fund can go down as well as up and the return upon the investment will therefore necessarily be
variable. In a worst case scenario, investors could sustain the loss of their entire investment. The obtaining of the tax
advantages or treatments defined in this document (as the case may be) depends on each investor’s particular tax status,
the jurisdiction from which it invests as well as applicable laws. This tax treatment can be modified at any time. We
recommend to investors who wish to obtain further information on their tax status that they seek assistance from their tax
advisor.
The attention of the investor is drawn to the fact that the net asset value stated in this document (as the case may be)
cannot be used as a basis for subscriptions and/or redemptions.
The market information displayed in this document is based on data at a given moment and may change from time to
time.

LIQUIDITY*
Daily
DEADLINE FOR PLACEMENT OF
ORDERS*
Any Valuation Day at 11:00 am
(Luxembourg time)
SETTLEMENT*
D+1 business day
* Under normal market conditions, Lyxor intends to
offer the LIQUIDITY mentioned above. However, the
LIQUIDITY is not guaranteed and there are
circumstances under which such LIQUIDITY may not
be possible.
** The Fund is subject to an Administrative Expenses
fee at a rate of up to 0.20% of the Net Asset Value of
each Class of the Fund per annum.
*** The initial investment amount in foreign currencies
other than ERU must be equivalent to the amount
stipulated in ERU in the table opposite. Please refer to
the Fund’s legal documentation for complete terms
and conditions.

INVESTMENT MANAGER
Lyxor International Asset Management
ADMINISTRATOR
Société Générale Luxembourg

MAIN RISKS

Among the various risks described in the
"Investment Risks" section, the sub-fund is
particularly exposed to the following risks: risk of
capital loss, credit risk, foreign exchange risk, risk
related to the use of derivative financial
instruments, counterparty risk, risk that the
Subfund’s investment objective is only partially
met, risk linked to low diversification. We
recommend that you refer to the "Risk factors"
section of the Fund’s prospectus. The risks
associated with the fund are not limited to those
stated above.

Lyxor Asset Management
Tours Société Générale - 17 Cours Valmy
92987 Paris La Défense Cedex - France
lyxor-crm@lyxor.com
+33 1 42 13 31 31
Registration number: GP98019
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NOTICE

Notice to French investors: The intent to market the units of the Fund in France has been duly notified to the French “Autorité des marchés financiers”.
Notice to Swiss Investors: This document and the information contained therein do not constitute an issue prospectus according to articles 652a and 1156 of the Swiss Code of
Obligations (“CO”) or a listing prospectus according the Listing Rules of the SIX Swiss Exchange. The product is authorized for the offer and distribution in Switzerland or from
Switzerland pursuant to the Swiss Federal Act on Collective Investment Schemes (CISA). The Federal Banking Commission has authorized Société Générale, Zurich Branch
(Talacker 50, Case postale 1928, 8021 Zürich), to act as Swiss Representative and Paying Agent of the Funds in Switzerland. The product’s documentation (prospectus, KIID,
articles of association, annual and semi-annual reports) can be obtained free of charge at the Swiss representative’s office.
Authorizations: Lyxor Asset Management is a French management company authorized by the Autorité des marchés financiers and placed under the regulations of the UCITS
(2009/65/EC) and AIFM (2011/61/EU) Directives. Lyxor AM is also a registered Commodity Pool Operator and a Commodity Trading Advisor under the U.S. Commodity Futures
and Trade Commission. Lyxor AM is a member of the National Futures Association.
Société Générale is a French credit institution (bank) authorised by the Autorité de contrôle prudential et de résolution (the French Prudential Control Authority).
© COPYRIGHT 2020 LYXOR ASSET MANAGEMENT ALL RIGHTS RESERVED

